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2a Hrh BSC it 8k - B} .
3 b3 IRB 511k 984,793 996,502 83,510
4 R o NI R 2,192 2,342 186
5 Hhm 2% IRB 5% - B .
6 | AT Tr v KR Al v ik ek e 11,638 12,315 976
7 Hrf SA-CCR {157k 11,203 12,032 941
7a FHAHUAT RS &R 1
8 Hd IMM(CCR)iH 51k - - -
9 FHop HoAth 435 283 35
10 | CVA X 4,135 4,645 331
11| 7o B KR AR 7 ¥k S PN RS S ¥ T I AR AT I P
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12 | A ET R &I —LTA
13 | A BT RIS &I — MBA
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14a | ST RIS AR — IR A T R
15 | WA
16 | RATIK P IIE S 1 0 R 7R R
17 H i SEC-IRBA
18 i SEC-ERBA (U5 IAA)
19 o SEC-SA
19a| XK SEC-FBA - - -
20 | A 46,609 41,904 3,729
21 H STM 5% 2,731 3,221 219
22 o IMM 5 43,878 38,683 3,510
23 | 52 Gk SARAT I 2 TR I8 IR 7R HE Y T A TSR
(ZABT T 35 R AE AR ST AN IE D AiEH ANiEH A&
24 b ERAE R 105,960 101,659 8,477
24a | BT AR R - - -
25 | KT niskl T BB (T 250% RS AL E D 11,879 12,195 950
26 | BA TR - - -
26a | AR A3 24,969 26,098 1,998
26b | HAAEFETE AP BARAT L 25 KUK
i 2% SR R A S I A
26c | HAPANEIEE AN L R SR E
AR A ) R AR AP E WA B3 4 24,969 26,098 1,998
27 | Mt 1,239,172 1,243,024 103,916

AR AN IRB THSEETH SRR FH AU A9 DS AR R 1 A B2 TBOR R 8 .06 IR B2 A e 52 18t A 55 UL B0 1)
WAEH, AREBUARE I N EFTE R R RS L 8%t 5.

152023 42 9 H 30 HEuk, W7 FEHENTHEEE T B IO T 1% 6%, 22T XS ARSRA g .

W8 7 35 3 2 AR AE T U AR BURI T 6 69, 1 SEIE T R BIWIRTAEAL B AN AN AS 5 AR 1

XTI BR
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BRATH T H K THEE
W5iRR TEEESE 245 AR ZNFHREH poall ZHHRE | ARBEAME IR
VIR M T AR i BT ATk e FESEHR REAEZER PR FESEHR FESEHR IR A
WREAT WwhEAT WREAT WTHEAT WwhEAT WREAT WHEAT
it
PEAT LA RRAEARAT e FA G R LA
Z AR R I 404,689 404,072 403,896 176 - -
CAASAEAR AT NS 2 4 il % 7= 292,604 292,401 200,691 25,395 - 66,315 -
fitE S TR 54,207 54,207 - 54,207 - 49,185 8
U RE 4T BUX BURE 57 IE BA 5 213,000 213,000 213,000 -
DT S FARIK IR 1,696,673 1,696,673 1,696,673 -
UEF 3t 921,782 921,775 921,775 -
R & - 1,138 1,138 -
B8 A |] R B AR 169 169 169 -
Eirgrie /N4 15,329 15,203 15,203 -
LN oy ar 41,226 40,860 40,860 - -
SR I 5 7 42 40 - - 40
166 E A I 5 7 329 328 - - - - 328
HoAth 5t 45,528 45,390 38,982 6,408 - 11,627 1,894
piast. 3,685,578 3,685,256 3,532,387 86,186 - 127,127 2,270




@ ¥ B 4 £ (5 ) HmAT

BANK OF CHINA (HONG KONG) LIMITED

2. MHEHRRSRERKAERRE (8

LM: it 5RE KA TR Z A BZH R SRR 5 I E RS BB (42)

F 2023412 A 31 H

(a) (b) (©) | &) | () D @

SR i H I R
g &3 TERESGE 215 R ZXNFHEH poall ZHHRR | AZEEMEHR
ICH IR TR i TR A EZEHR RBAEZEHR FESEHR EZEHR BN sl
WwhEAT WHEAT WHEAT WREAT WwhEAT WHEAT WREAL

il

HBRIAT X BRI 213,000 213,000 - 213,000
AT B AR 2 F AR 373,217 373,217 79,966 - 293,251
LA TE T A28 2 4 545 66,203 66,203 4,194 62,009 -
A4 T A 41,467 41,467 41,467 41,325 (54)
% R 2,505,752 2,506,447 2,506,447
ELRAT S5 KAF L 1,999 1,999 - 1,999
LAt T 150 J% it 95,000 94,871 13,668 81,203
A B T3 75 4,530 4,476 4,476
BRI 4,649 4,519 4,519
JE bR 75,323 75,323 75,323
R BE 3,381,140 3,381,522 139,295 103,334 3,180,164
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2 | ERESEEVEE R AGTKEERE QLR LI 201,358 - 139,295 103,334
3 | EREEEE TR 3,481,628 3,532,387 (53,109) 23,793
4 | BT ABERAMUE 861,771 145,668 -
5 | K SA-CCR ML R KA B BT 51 B0 ZE 40 27,936 - 27,936
6 | HEHEREHEE I B ED 13,246 13,246 -
7 | hEZEE (41,486) - (41,486)
8 | BARNGIRARAS FH A 1 it 1S AE N R A R R B 5 8 2 40 224,795 116,204 166,090 -
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10




@

¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

2. WHEHRRERERRABERRE (8)

LIA: &5 M8 RS AR E S R 2 8RR

A S U B BT 18 A BUA 2 18] () 22 50 60 5 BEORB) R 3O B8 7 BRSNS, BB e AE AL LU B B
% FE IR R EOA, (B A ELIE AL A S5 A L A KT B 2500

AGEPE ST T 583 0 P I KA ISR, 2 TR S b 57 T 11 2 (4 ) SR i A S o - ) BT S S ST
RS20k 55 Z A 45 R M B R A TAE R . HAbAS E R P QAR ST R RS E S8 s BT A A AT
ARSI Ky o AR WL SR B T 3 50 5 A A AR B BB SR B A BT . IR N A R B AR 3 PRI EE R
ATREMES B E AR . ERMMEFIR &2 E AR XSZR A2 R TR A2l

AR i F A B V805 TG S B AT AR A B MR R S ST AR BE VG o A i A TN A
B i {H .

W RN BB 3% BT AL EE 2 i, T EoRA AT, NSRRI AS (B . B (R B 1 o) 37 1 48 2 Bk
ATEAEPFAT S A A T 2T A 2 A

WA ETT I, ALBERA NS TS L L2 M N e R e TR A ERN%, WiEa, TN T A g R L
I RS v Sk T B A R B S R T, R XU R S AR AR e R R AL .

H RO G Z IR, AR S SE I R HEERE LT, RSB TR 2 A FE, BiEEh]
AN Z AT HIHAE S WG E ST WIBUE MR K St i 5 S 2 E 7%, PR i b

WMERIARSEL W AT B S H.

PR AT AZ S AT E TR R MG W AME ST S WG, 5 DL PR T 0 < i B AR A (RS
PR ZHAE . MERETBIEHE N, FRigl 2 MES KRR, SR RME W HEE.

AREERDE BN, AE TR B REAT 7 ISl 1 ARGk T B A0t G B B S N B ARV . AR T et
SRR RAR A FRE ™ S A RS XSG TR R, I 52 B AR AT S (TR BE ) S 2R

11



@

¥ &) 4 b5 (m ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

2. MHEHRRSRERKAERRE (8

PV1: SRR

T 202341231 H

@)

(b)

©

(d) (e)

U]

(9)

(h)

g8

ES

SN

% [ZLE

B

s
32 5 W AR

s
AT IR

BHBEAT

WHAFT

WHAFT

BHEAT

KL T ENE,

BHBEAT

28

BHBEAT

BHET BTBEAT

28

27

P 7T

LA

ZE i

28

28

27

P IE

PR

b 55 B A KU

vt e Bt A

© (00 ([N |O |0 [~ |W [N |-

RIS A 2

R

[y
o

Foh i 4

[y
=

T B

=
N

28

28

27

12

BUN S P (A B OB R R ATE VE . BEXUS BOR RS IR R R . H AT MR A IR R AT R LSRR URE . BB R SRR S RAT B E BB A R




@ ¥ B 4k 25 (5 %) A mAT

BANK OF CHINA (HONG KONG) LIMITED

3. WERAKAR

CC1: MER AR
T 2023512831 H
@ (b)
RIFUAGELZAEET
BERMRNSESH
WTEAT / FEENKIE
EEBN—FK(CETHEA: TR LS
1| EEERATIIA Y CETL BEATZHR AT A0 AH 5% (B s 43,043 )
2 | REEF 219,744 8)
3 | COHEmE 40,947 (10)+(11)+(12)+(13)
4 | ZiM CETL BERGAEMNT B BERITIRAE (R FIEERA
) ANEH AEH
5 | HZGEARATHIE A FRATHBEE = HFA I CETL A~
ARD BB ARG T AL SR CETL BEARESD -
6 | MEIRZATH CETL #A 303,734
CET1¥%&: KEHMR
7 | AERE 28 A& H
8 | (CHBRAH BRI A BT D -
9 | HALEEE T (DANBRAHBFE B D 1,894 (4)-(6)
10 | BBRERIIGEE (E A0 BRATB S E R I D 328 (3)
11 | e it %
12 | 7€ IRB #5%F EL BHUBH & Bl &Rz B
13 | HIEALEE 5 P= AR THE H AR S 4. W & CETL
AR H AR B -
14 | AR E AR GG R AR 5 45 TR AR 3 BT = A= i 2 62 (L)+(5)
15 | FHERI G HRR SIS (AN BRARIR 128 R B 10 61 i)
16 | FHUMA S CETL BEAREMR T GF I RIEFTIM S 157
UlE % G ZNEE))
17 | EAZEXEFA R CET1 BEA RS
18 | FIEMR B 454 70 B LA Rl Se R R AT I CETL AR SR
ek LAC 8% G 10%1 THEZ %0
19 | FAEME 440 FE LM SRl SR R AT CETL AT
HK LAC ## (i 10%[THE 2 50 -
20 | HOR AL AL (S F0BRAHBC R RIS AEH AEH
21 | EEIN 2 S AR BT 7 (S BRAR IR 1 3 AE R 35 67
D ANEH A3 H
22 |#EH 15%|IHE 2 AEH AEH
23 Horb: FAmbll SR Y E I i =R Bt ANiEH ANiEH
24 Forp: RS T AEH AEH
25 Forb: BRI R A I R AEH AEH
26 |EHT CETL SA M mlvEE X R I 1 3 53,372
26a | K g AR A B I8 AT U8 2l 7= A 1) 2
AP E Y 45,398 (9)+(10)
26b | — BARAT M 55 IR B i % 7,974 12
26c | SR EHE B4 T IR 0TS B IVIE 5 1 ) R R 4R -
26d | RINLRIHEA 1 bt X ST ST 1H A RRAS A T 7= 2R 1) 3R
AR
26e | SZAE ARERAT IR E A F] I AR R
26f | FAEIRE L SR I0E E R A A P IS AT B HRpLA 5
IR 15%2 $0

13




@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEBAMAR (52
CC1: WEBARHM (82

T 2023412431 H

(@) (b)
RIFULBELATEET
BEABRISHESH
WHEAT [ FRKSE
27 | TS AR ATL B84 K R AR LA A/ CETL %A
ERiF AR 941
28 |XF CETL BAH B Wk a3 56,625
29 |CET1 ¥4 247,109
ATL B4 B
30 | B ATL BEA SR IMT A SO i
31 Horpre ARGEIE F S 51 B A2 5
32 Forpr HOEE P S 31K 2
33 | JiM ATL ZERFA WG TR
34 |HMEARITIB AT BT I = A ATL WA (At
NGO ER R ATL B A KIESD
35 HH1: B8 A KA T AF A e AR ATL 5%
g
36 |BEMRZATH ATL B4
AT1 %A WM&
37 | THA B ATL %A S5 f 5% %
38 | HAHXFFA R ATL BEARTEYE
39 | TR ATEE LAAMO RN SR R AT ATL BAZZYE k&
K LAC ## (FEH 10%] THEZ 30D
40 | FAENE SR A T LAAM SRl S i R AT () ATL HEAS 224 ) 5K
LAC %% 941 (2)
41 ST ATL A w0 S X e e I T g
42 |IIBE 78 2 0 R AR DU R T AE AT BRI B0 I B 08 -
43 X ATL BEARRKEEHRSH 941
44 |ATLHAR -
45 |—ZBE (—F%EE = CETL A + ATLELX) 247,109
“HghEA: ERERESS
46 | BV YRR A I IMTATAR SR AN
A7 | TN RFLRZ A A
48 LA MRITHR AT RITIFME =AM HRAZE S (Al
LA E B — B3 AR E)
49 H1: /B A F R AT R 1 AR 2 1 -
50 | AR N SR A HISE AR £ 4 S — ERAT Ml 55 IR W R i 4% 7,607 A&
51 |MEMRBZEH TSR 7,607
A AR
52 | THUMIA B ) — SR AR BRI
53 | HARR SXFHA I R AR S R AEE A LAC fifi

14




@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEBAMAR (52
CC1: WEBARHM (82

T 2023412 31 H

(a) (b)
RFUKELZEEET
HrERRRNBESH
WhEA / FREAYE
54 | T MR 4 AV B DASMMO S Riolb SR R AT I — R AR ZEE K Ak %
A LAC At AEE K LAC B9 GREH 10%( THE & (A& A
5% 142 H0
S54a | T 7E M 45670 B LLAMO S mlolk S2 R i HE BEAR LAC itk
K LAC #% (R € N8 5% THEEHIME R A EAF AT
Wikt $0  (UERA T CRARMNY KR 4F 55 2(1)% F
W SUN 55 2 0] &)
55 | T W £k A v B LAA 0 S Rl SEAR R AT I — R A Z AR T A
LAC &% (CHIFRGEEEE)
55a |7 W x A 1 B AAM 1 Sfinlh SEiR AR AR LAC i fii oK
LAC % (CHIREHERES) -
56 |IEH T S HBTAR N AR SR X AT R A (20,429)
56a |INME & FEAg TN SR GEA R 3 R Y (R R
HEAT B AN AR B R ARG (20,429) [(9)+(10)]*45%
56b |48 CEARINY 45 48(1)(Q)FME MRS, JHE_FEAN
4 (0 5 119 -
57 | ZBEAHBEIREH (20,429)
58 |Z&BA 28,036
50 |MERALH (BEAE = —FTEE + _FHEX) 275,145
60 | RShnAEE 1,298,956
BARLE (5 REMBEHNE S
61 |CET1¥®ALE 19.02%
62 |—HEARE 19.02%
63 |BEXRHEK 21.18%
64 WA BMBEAER (B S B4 thZmilt E S R A
FinEERKTHEES R 4.813%
65 Horp: BRI BEAR LR ER 2.500%
66 Horp HUATHREE R IR R AR R R 0.813%
67 H: BElcT Biie ) R gk 1.500%
68 |FERF AR AR A RS G ATtz i CETL 5 KBS iU Esin
EEXES) 13.02%
AEERRBAEE (B (BERBES) BEERFR)D
69 |EVEE X CETL fikb % A& A&
70 | FEEREX - HEARKIE ANigE ANigE
71 |FEREREX B EARKELER ANEH A&
TR IR R ORESIIAET)
72 | TR AV F UAAMO SR SR R AT I CETL BEARZEYE
ATL ZEARZEYS K — o AR ZEHR DL BB AR LAC Ffit i dEf ok
LAC &% 16,310
73 | TR SR A F LA S Bl SRR R AT CETL AR SR 1 &
K LAC % 5,522
74 | BB FIAL CCLF0 BRI ) 326 FE R 10 6 457D ANidE ANEH
75 | H R R AR R R IR P (L AR R ) 3 S A T 6
> I IR

15




BANK OF CHINA (HONG KONG) LIMITED

@ ¥ B 4 £ (5 ) A mAT

3. BEBAMAR (52
CC1: WEBARHM (82

F 2023412 431 H
(a) (b)
RFUKELZEEET
HrERRRNBESH
WhEA / FREAYE
BRI A—EEANEEEER FR
76 | E BT S HRIEARS % BSC 5k STC 51k K& SEC-
ERBA. SEC-SA } SEC-FBA T4 (N _EFRAD 1,270
77 |{£ BSC il 5%k STC {157k K& SEC-ERBA. SEC-SA K SEC-
FBA Na[TF A AN &4 LR 1,384
78 | EEKIA S HE AR K IRB 51k K SEC-IRBA FHIES
& (N ERRED 7,156
79 |7E IRB it 5 M SEC-IRBA F Al i+ N~ A h v % 4 LR 6,337
SERGERTHMR R AERE (NE2018FE 1A 1HE
20224E 1 A 1 BH¥AEA)
80 | LTI LA CETL FAZHE I H 17 |- IR AN AN
81 |y Fskuth IR A CETL HI#CHR (7 i1 J I /e Je BRI
Rz $0) ANigE ANiE
82 | AR ATL FARZZHEHIB 17 L IR
83 |1 Sl L IRITTAN I ATL B ARHIECEN (7 i1 R I7] R Y H AR
S IR )
84 | LT H IR EHAIRIT — T AW I H 1T IR
85 | 1 FILhl [ IRITTA 1A =R L HIEET (711 RS /e] R 2V HTHIR
S IR )

16




@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEBAMAR (52
CC1: WEBARHM (82

HURHE
(EERDES)
18 BHER 5
WA T E /7
O RMEHHE (EMBHBIBERT S ) 1,894 -
i 7

IE SRR R R (EEERPE =) SO (2010 4F 12 ) 25 87 BFIE, el Ak g AT 7 CET1 %
ST DA FREZRfA. GFAERT A CETL BA R0 b ik, ELMRE RO o 5, AT HUZ0ETE
RIS AT, R LR RS BRSO AE H W S5 4R T AR B R I — 2y, IR CETL A28
THIRAZ IR B B . Ik, FE5E 9 ATPTIURANPHIR A Al RE 2 T (R ZE /R =) R s ) B
HEAM AR [ (EZRIEZ) Helt | BUNCIRMBECIZ MBS 9 fTANCIMEE (RIFE [ &M B
IR AR R V0 H AU $ AR O B T LLUR O, IR DU (IR EZ) R
3 BUCE BRI E 1 10% [ I A A% 4 (8 BIRL, FR R I 2 S I AR B SE B B 7 5 T el S kAT
) CET1 BAGHRE RH T CAOFRENAER ARG, R s AR E RS AR BED JTEr) 15%%
AT THE R <

10

RIERTR (CIRRBEREERIR A | 328]

fiFE e

IEQIEZE /R R R A (EEERYMEZ) SO (2010 4F 12 A) % 69 K 87 BUrsIE, MTHRAT TSI
BERLIGE 7 0T A0, 05 N V2 A SRR SE BB S M AT AE CETL BEAN T VA REERIL OGf st A
CET1 BA Mk # 36 s, ELMRE O o EFE, MAERB7HRE, IATHUEZUA CETL Bk 4
BCTR T A B BB ™ . Rl 7E38 10 47 Pt T IR Ba T Re i T (28R e =) B AU 4L
W FEANRR N [ CEZERPpE =) ZEdE] BUNCIRIBAUV B RES 10 47 PHiCk i Boa0n 20 42 i AE 58
10 AT PR ABET (BIFE [ eIt | TN SR D IR 7 I AR 5 B P 22 e R I A A
BT LR, DU AR (EER Y =) R R N 22 S P AR BB SE B TR BT E B 10% 1 TR
AR LR B, R I 2 A B B S T e R SR R AT CETL BEASHEIE KIEH OF
ELFE SR A E R AT ST, BB Al F XU SRR B e AR 15% 1 TR .

18

THERE ZEERE MY SRl A ZATH CETL BARENEERX
LAC % (G 10%TH %0

i RE

DR e F Aol SR R AT ) CETL BARSE AR AR T K LAC #3040, NI WU SR T H AT T )8 il 512
R A A A R AT SO SR flod BCH A5 XU R IR S h B, SIS DR, Rl s A £35 XU
ARARNIN TN B R MR A AR A 12 oIl SE A ) B AR S0 — B, M DA AT LA R 1) i e R 57
E B A L AZ AN A AT LRA S A 3 M 55 3 R A AT AT A BT A AT 2 A8 R 5 | AR AT S5 AR A R
W ARE MIERSN. Bk, 5 18 AT PHEIAI T HIRM AT RE & T (DIERPE =) HUE ST Es. A4
MR [ (R ZER e =) i | BT IC BN R B R/ 2 18 AT LI BOa (RIAE [ 3R ] IR IR
IR TV VA R R AE A MR IR D R TR AT R KA T LR A HE R A R SR Aol s kS
RS AR AR R T B

19

THEREFATEE UM ERIEAERITH CETL BAEENEK LAC
B GEH 10% T2 30D

iR

DT E T Sl SHARAT I CET1 RASERINE K LAC B3 B4, AT AT SR A 7 HAE AT ) 2 ol sk
A 2R A B AR AT RO B0, R BCHA A3 T KU AR B R S T R iS5 K el s b FH U
TNV B L (AR A B R A 12 Rl SR AR BE A SR — M, R DA T LR BE 1) i 214 BREE
B A FLAS A TR R £ 88 555 A o FF R A T2 5 Byt AT ] 2 S5 Rl G 5 AR AT 22 58 At A3 RUR:
ARIEFE MRS Rk, E25 19 AT PRI P M B e & T (LR K =) MUE SR Bl A
W T (R E =) ZiE ] WURICIRFIBBUONZ R LSS 19 1T TCIR B (RIE [ FHsEE ] TUF SRk

RIBCED o T BT R B R A BRI 7R T IR E A AT U R A AR A m DR Rid AR A X
B A HH A T B A

17




@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEBAMAR (52
CC1: WEBARHM (82

(EZE/RWE=)
ATH | EEER H
BHEAT EHHEAT

39 I THEMREESHERE USSRV SAERITI ATL RAFERNIEEKX LAC
Bt G 10% T2 0 - -

iR

DTV SR A BRI 25 P SR T A SeAR A I R A R R o s Al S TR KBy CETL Bk
SR (WL SO MRS 18 ATHIMNED (R IIRIE R, BB T/E ATL AR M IRE K LAC $08t
BT AR G T TR 2 B WT REH BTN DRIG, 7ES 39 AT PRI T MBS FT st e T (EZE/R e =)
FLE SR B AN [ (BRI E =) k] BUNCIRMBEBUVE R BERIES 39 T PNCIkKEE
CBUAE [ A2 HE | I T SRR D, TR 38 T VA A A R AE 7 MR B TV T A T H A T LR A R
FHOBER G R B AR A AU AR S S

54 (TEREESHEREDSMISHL SR RITH “ZRARERIFEA LAC
SURMFEE R LAC BB GEIL 10%I TR GuiE) 5% THZ 30D - -

fiEf B

DTV SR AR BRI 25 JE K SR T A SeAR A I R A R R o s Al S TR BN CETL B
S (WSO RS 18 ATHINAD ZUE IR a R, RSl T A LAEBA LAC #fif
LA ARE R LAC BB IR ATIIRAOFE S | T2 (M rT REA P4 /. [RIE, 7E5R 54 AT FTasudh 7 F0IR i B8 RE &
T (EEREZ) S SR EE. EARRNEK [ (E2RE=) Sk ] UM TR S A 11
55 54 AT FNCARAIEA (HIFE [ & | DR SURMBED MR E I o BBR AL A IR A D7 35 40T $198 )
ATTHUR A R m) R D8R Rl s A5 P XU A AE A T B3

BE:
| ESCHR 5o 10061 T4 J2 5% 1 THIEZ BLEZ IR CBEAKIN) B4R T3 A 4108077 i W 58 B CET LB AR AU FE Rl vH ST 45 - 15% 1 A2
TR SR BRASK MM (BERE =) A (2010412 ) HE8BBLATIR, Xof 7 1 il i VAT 54

b8

CET1: A —Jik A
ATL: Fob—FKTEA

18



@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

3. MERARAR (8

CC2: M EBA L E= M IMREFIXTIK
@) (b) )

F 2023 &
128 31H F 20234
R 12H31H
&R EhEss
BB AR EET ZR

BHHEAL BHE

v
PEAT I 4 Je AR ARAT S Ho At 4 AL 2 45 4% % e HAF AR 404,689 404,072
DL B AR N H 2k 2 &l 8 7 292,604 292,401
A4 TR 54,207 54,207

- K. FHATE T REL)Z (FHF 1 8 @)
T A A AT BUX BUR S f5IE P 213,000 213,000
DR Ho A 5 1,696,673 1,696,673
UEFF T 921,782 921,775

- Hofr: FAENELRA TEE LS gl R 7T H9 AT 554

T E A LAC #£57 941 )

B I8 A AL R - 1,138
BRE AT A R 169 169
BEY 15,329 15,203
Wl B R 41,226 40,860
ISR I % 7= 42 40
I8 AE R TR 5 7 329 328 ®)
oAt r= 45,528 45,390

- A A EIER 2,265 (4)
ORsy ] 3,685,578 3,685,256
il
T AT B X R 4R T 213,000 213,000
FRAT B HA S LA 2 AR B 4 373,217 373,217
PAASAEARAG T NI 35 2 4 fil 67 5 66,203 66,203
firdE 4 TR 41,467 41,467

- H: BHHATETRELH)Z FHF I (54) (5)
PR 2,505,752 2,506,447
ERAT R SIE SR AT #RGE 1,999 1,999
FLAh K I50 R % 95,000 94,871
A AT A5 4,530 4,476
Jof3 UE LI A7 5% 4,649 4,519

- R: BHREMITEH 2 HHB BTN 371 (6)
a1 5 5 75,323 75,323
Uik syl 3,381,140 3,381,522

19



@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

3. MERARAR (8

CC2: WERAKEHF=MMRIIXIMK (48
©)

(b)

(©)

F 2023 4
12H31H F 2023 4
B RAR 1273 31H
g ie L EREES
R RRR JEET E i
WMEAK WMEAT
BA
A 43,043 43,043 0
% 261,104 260,691
- AT EA] 219,147 219,744 (8)
- Fofre KIREEYIHTT OB 15T A0 E A PO E
Ve 9,477 (9)
- e AL A 36,945 35,921 (10)
- DAAPAR AR A T N LA A TS 25 4 Rl 55 7 i 46 (1,080) (1,078) (12)
- E 7,974 7,974 (12)
- W& (1,882) (1,870) (13)
AT B R L o I AR A iy £ 304,147 303,734
e A 291
LA S 304,438 303,734
Bt e A R 3,685,578 3,685,256

20



@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEEAMAR (82
CCA(A): M E R AT RIEE A LAC L EEPIEERF X

(i) FEHREBERER LACHEHENER (@
BB — g FA
FER
1 | RATA PEERAT (B FIRAE
2 | FAEIRAAS (0 CUSIP. ISIN 5% Bloomberg % FA A fic & i 12 5169 ) ANiER
3 SR A PRI [ERIETP
3a | JAE CRIRICT BIEE ARS8 13 AR SEBIBUTIUE R VE GERT | ANEH
ZAF IR B IR AEBEA LAC i 55 54D
I ELPE T
CEZE/RPhE =) by ¢ AN
5 CEZER P E =) 1 a0 2 A — 2%
6 Al N/ ET / SO  SE SRR et TR H D ol K A
6a Al N / LAC ZE A4 / R LAC S5 % F A Gil LAC B 1)) b K LAC 84171
7 IR A REE X AR Rl
8 | TEMERAMMINEE (LLEREME I, FHuafmds HED HeTH 43,043 5 /i T
(F 2023412 A 31 H)
8a | 7EW T IRRE I IS (LB RTE M E A, FRICmiRSE B e 43,043 H 7T

(F 2023412 A 31 H)

9 | FdEmifH

T CREBRE —)

10 | 2N

AR BEA

11 | HWIRATH

2001410 H 1 H ¥ WL
=)

12 | AKRAMESE IR KA
13 il H TEHIR
14 | ZEREEE MRSk R AT AR i
15 AR H . BOE R H, RS AEH
16 Ja R H & AD NiEH
FE/RE
17 [ B B S/ SR 73
18 R AT AR K e B ANiEH
19 A1 IR R A B IR B
20 AEEE . AT, SR SRR
21 WA BT I R a8 [R5 [ B
22 (ENETS B
23 | ATEHREA W] ENEE:
24 A R, R plR S ANiEH
25 FrlE, AEREGH S AEH
26 A, IR ANiEH
27 A R, s sl ] R R ANiEH
28 FATE, JR IR UE I EAE SO ANiEH
29 R, PRSI RAT A ANiEH
30 | Mods A B
31 Fe O, sk B fid kS ANiEH
32 R, AR e A ANiEH
33 LR, K BRI P AEH
34 Fr R IR, 15 B [ S L ANiEH
34a| A AR A 214K

35 | IERIN ARG TR ALE (PR BT XGE: SR T ) BRI A2 AN S5 4
R B S 1A SR A R SRR D

A I LR )RS B () U
KIS AR LAC 55 i 2
J&

36 | PRI AR A wH
37 | ok, IRUIAE IR A AEH
EERBEMN LT

21



https://www.bochk.com/dam/bochk/desktop/top/aboutus/ir/docs/regulatorydisclosure_capitalterms/full_terms_ordinary_shares_en.pdf

@

¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEEAMAR (82
CCA(A): UEBERAZRE KRR LAC HEERNTEER S (8)

(i) AW LAC (MHIEREREE) M —THER (a) (b)
e84 LAC 1% 598 | JE¥A LAC R4 EHE
JEREREK JEERER
1 | RITA FEET (B A | PESRT (BB A
PR A PR ]
2 | MAHIRAIE (0 CUSIP. ISIN Bk Bloomberg %R\ ABLH: (1R | A& NiE
I ED)
3 | ERNEIREA [ERLERE WL
3a | IAE CRMRULT BAEIANNIE ) 5 13 AR HATINE | REH ANE
K7k GERTZAEFEREIRIEZ A LAC 552
#5)
B P T
4 CEZERYpE =) R AN ANiEH
5 CEIERYpE =) RS AN 2 B TR G B
6 Al N/ R/ O R SRR SRR G IR AR H DD B B Ui
6a AfTE N / LAC ZEA4EH] / Bl LAC SRR | Bl LAC 2R &5 H] | il LAC LR 646 ]
(3t LAC HHED
7 FEWIH A REE X R D JEBEA LAC i 5 4l | JEE A LAC i 5 245
8 | EMERAMBINES (UEXREME A, TRIEMIREH | AEH ANE
D)
8a | fEM T R I IR (LA RTRE A, ek | #Em 11,018 /it e 7,869 B AT
HHD (F 2023412 A (F 2023412 A
31D 31 H)
9 | FimE 100 1Z N 1T 101237t
10 | &ilmZk S —RER A T PN N
11 | &YIRATHM 2022 4£ 10 H 27 H 2022411 H 8 H
12 | KA E IR W E IR 5 HHBR
13 FEAT I H 20254 10 A 27 H 2025411 A 8 H
14 | FERRE MR B SR R AT NBE R 2 &
15 AEREE R BRI E, DL E A a]F 2024 45 10 A [T 202349 H
27 HIZHAE B[R] 14 H ¥
16 JaagEE H CaniEAD A FE—ABERHZ | A TE AR
Ja PATAT A S HIEE | 5 AT AT A 2 H B2 [R]
ZH /R
17 [ s E / 2EE il [Eibs
18 IR R AT S FE 5 IR 2.47% | 5.30%
19 A1 IR 2L wa wE
20 ARG . H I, SR R bkl
21 WA T S R A Rl A BAH wH
22 R Rt FM FM
23 | A AT ik ANA[ R 3 Nk
24 AR, R R ANiEH ANEH
25 TR, ARy ANiE ANi&
26 H Y, R ANiE ANiEH
27 F O G, SR BT IR R i i AN ANiEH
28 FT e, R IR I SRS ANiE ANi&
29 AR, RIS IR AT ANiEH ANEH

22




@

¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEEAMAR (82
CCA(A): UEBERAZRE KRR LAC HEERNTEER S (8)

(@) (b)
e84 LAC 1% 598 | JE¥A LAC R4 EHE
JEREREK JEERER
30 | Mo A A H
31 AR, MR 2 A BAHRNTEFrEEE | (SRR E 2
ARG B A %3 E | FHRYE & 243 E
. RIS L% | Mok, WA L%K
MU HA CEmALE | EHIN (Rl
CAEBAHLED 2510 CHEEHLHD 2510
THEBEERIEEN | TEBEE L ER
7 71
32 FER, A EGE A AL B 43 7] B 5 Wk
33 P, K A B I KA IRA
34 Fr IG5 PA B =L AN ANiEH
34a| EREZES MR A 20 263K MR & 20 263K
35 | T B AERLIE IR G R A B R GRS TE St | B RN G | BRI Z )G
I PR RN S5 20 o B LR e 1 240 1) B4 D
36 | AIREERIAS SRR T B wh
37 | W, FRUAE IR AN ANE
et s e S LN E R R

23



https://www.bochk.com/dam/bochk/desktop/top/aboutus/ir/docs/regulatorydisclosure_capitalterms/Loan_Agreement_RMB10B_20221026_e.pdf
https://www.bochk.com/dam/bochk/desktop/top/aboutus/ir/docs/regulatorydisclosure_capitalterms/Loan_Agreement_USD1B_20221104_e.pdf

@

¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEEAMAR (82
CCA(A): UEBERAZRE KRR LAC HEERNTEER S (8)

(© (d)
e84 LAC 1% 598 | JE¥A LAC R4 EHE
JEREREK JEERER
1 | RITA FEET (B A | PESRT (BB A
PR A PR ]
2 | FEIRAES (41 CUSIP. ISIN 8 Bloomberg %ffA NECE IR | A& ANEH
I ED)
3 | FERME R EEREAIEN L
3a | IAE CRMRULT BAEIANNIE ) 5 13 AR HATINE | REH ANE
K7k GERTZAEFEREIRIEZ A LAC 552
#5)
B P T
4 (ELZE/R P e =) by ¢ AN ANiEH
5 CEIERYpE =) RS AN 2 B TR G B
6 Al N/ R/ O R SRR SRR G IR AR H DD B B Ui
6a AfTE N / LAC ZEA4EH] / Bl LAC SRR | Bl LAC 2R &5 H] | il LAC LR 646 ]
(3t LAC HHED
7 FEWIH A REE X R D A LAC i %5 48 | AEBEA LAC i 55 288
8 | EMERAMBINES (UEXREME A, TRIEMIREH | AEH ANE
D)
8a | fEMR T MR ) ISR (LA RIRmE vk, Tk | # 7,853 BT e 18,704 B AT
HHD (F 2023412 H (F 2023412 f
31D 31 H)
9 | FimE 10{2% 7% 170 fZ N TH
10 | &ilmZk S —RER A T PN N
11 | &YIRATHM 2022 4£ 11 H 18 H 2022411 H 23 H
12 | K AR E IR W E IR 5 HHBR
13 JRAT E I H 20254 11 A 18 H 2025411 A 23 H
14 | FERRE MR B SR R AT NBE R 2 &
15 AEREE R BRI E, DL E A Al T 202349 H wF 2024 £ 11 H
14 H 4% T {8 el 23 H % HiE 8 ]
16 JEaE e H o Chnag D A FE—ABERHZ | A TE AR
Ja PATAT A S HIEE | 5 AT AT A 2 H B2 [R]
ZH /R
17 [ s E / 2EE i [Eibs
18 IR R AT S FE 5 HEFZR 5.02% HEFF 2.85%
19 A1 IR 2L WA wE
20 ARG . H I, SR R bkl
21 WA T S R A Rl A BAH wH
22 R Rt FM FM
23 | A AT ik ANH] B 8 Nk
24 AR, R R ANiEH ANEH
25 T, Ay ANiE ANi&
26 H Y, R ANiE ANiEH
27 F O G, SR BT IR R i i AN ANiEH
28 FT e, R IR I SRS ANiE ANi&
29 AR, RIS IR AT ANiEH ANEH

24




@

¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEEAMAR (82
CCA(A): UEBERAZRE KRR LAC HEERNTEER S (8)

(© (d)
e84 LAC 1% 598 | JE¥A LAC R4 EHE
JEREREK JEERER
30 | Mo A A H
31 AR, MR 2 A BAHRNTEFrEEE | (SRR E 2
ARG B A %3 E | FHRYE & 243 E
. RIS L% | Mok, WA L%K
MU HA CEmALE | EHIN (Rl
CAEBAHLED 2510 CHEEHLHD 2510
THEBEERIEEN | TEBEE L ER
7 71
32 FER, A EGE A AL B 43 7] B 5 Wk
33 P, K A B I KA IRA
34 Fr IG5 PA B =L AN ANiEH
34a| EREZES MR A 20 263K MR & 20 263K
35 | T B AERLIE IR G R A B R GRS TE St | B RN G | BRI Z )G
I PR RN S5 20 o B LR e 1 240 1) B4 D
36 | AIREERIAS SRR T B wh
37 | W, FRUAE IR AN ANE
et s e S LN E R R

25



https://www.bochk.com/dam/bochk/desktop/top/aboutus/ir/docs/regulatorydisclosure_capitalterms/Loan_Agreement_USD1B_20221116_e.pdf
https://www.bochk.com/dam/bochk/desktop/top/aboutus/ir/docs/regulatorydisclosure_capitalterms/Loan_Agreement_RMB17B_20221122_e.pdf

@

¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEEAMAR (82
CCA(A): UEBERAZRE KRR LAC HEERNTEER S (8)

(e)

U]

e84 LAC 1% 598 | JE¥A LAC R4 EHE
JEREREK JEERER
1 | RITA FEET (B A | PESRT (BB A
PR A PR ]
2 | FEIRAES (41 CUSIP. ISIN 8 Bloomberg %ffA NECE IR | A& ANEH
I ED)
3 | FERME R [ERLERE L
3a | IAE CRMRULT BAEIANNIE ) 5 13 AR HATINE | REH ANE
K7k GERTZAEFEREIRIEZ A LAC 552
#5)
B P T
4 (ELZE/R P e =) by ¢ AN ANiEH
5 CEIERYpE =) RS AN 2 B TR G B
6 Al N/ R/ O R SRR SRR G IR AR H DD B B Ui
6a AfTE N / LAC ZEA4EH] / Bl LAC SRR | Bl LAC 2R &5 H] | il LAC LR 646 ]
(3t LAC HHED
7 FEWIH A REE X R D JEBEA LAC i 5 4l | JEE A LAC i 5 245
8 | EMERAMBINES (UEXREME A, TRIEMIREH | AEH ANE
D)
8a | fEM T MR I RIS (LA RIRmE vk, Tk | #m 7,836 B /T Hef 22,043 H AT
HHD (F 2023412 H (F 2023412 f
31D 31 H)
9 | FimE 10{2% 7% 200 fZ NIRRT
10 | &ilmZk FUlsi—HE R AR T PN N
11 | &YIRATHM 2022412 H 6 H 2023410 H 27 H
12 | K AR E IR W E IR 5 HHBR
13 JRAT E I H 2025412 A 6 H 2025410 A 27 H
14 | FERRE MR B SR R AT NBE R 2 &
15 AEREE R BRI E, DL E A Al T 202349 H ] F 2024 4 10 H
14 H $Z {8 =] 27 H 3 {E 8 [l
16 JEaE e H o Chnag D A FE—ABERHZ | A TE AR
Ja PATAT A S HIEE | 5 AT AT A 2 H B2 [R]
ZH /R
17 [ s E / 2EE i [Eibs
18 IR R AT S FE 5 HEFZR 4.99% FEFF 2.67%
19 A1 IR 2L wa wE
20 ARG . H I, SR R bkl
21 WA T S R A Rl A BAH wH
22 R Rt FM FM
23 | A AT ik ANH] B 8 Nk
24 AR, R R ANiEH ANEH
25 T, Ay ANiE ANi&
26 H Y, R ANiE ANiEH
27 F O G, SR BT IR R i i AN ANiEH
28 FT e, R IR I SRS ANiE ANi&
29 AR, RIS IR AT ANiEH ANEH

26




@

¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEEAMAR (82
CCA(A): UEBERAZRE KRR LAC HEERNTEER S (8)

(e) ®
e84 LAC 1% 598 | JE¥A LAC R4 EHE
JEREREK JEERER
30 | Mo A A H
31 AR, MR 2 A BAHRNTEFrEEE | (SRR E 2
ARG B A %3 E | FHRYE & 243 E
. RIS L% | Mok, WA L%K
MU HA CEmALE | EHIN (Rl
CAEBAHLED 2510 CHEEHLHD 2510
THEBEERIEEN | TEBEE L ER
7 YA
32 FER, A EGE A AL R 7] B 5 Wk
33 P, K A B I KA IRA
34 Fr IG5 PA B =L AN ANiEH
34a| EREZES MR A 20 263K MR & 20 263K
35 | T B AERLIE IR G R A B R GRS TE St | B RN G | BRI Z )G
I PR RN S5 20 o B LR e 1 240 1) B4 D
36 | AIREERIAS SRR T B wh
37 | W, FRUAE IR AN ANE
et s e S LN E R R
i

YIISF (R (D) A 2R AT LA T 7Y 5 52 1 o AL P 77
PTLAET (BRITAM (A HRY) HIZAR e S 2 T 19 75 R Z2H5 19 i B 2 T 7o
S (P (LEPIHD KO TTEHE

E GG RR C [FHRS D —FH

LRI T #
* CITHA IR

27



https://www.bochk.com/dam/bochk/desktop/top/aboutus/ir/docs/regulatorydisclosure_capitalterms/Loan_Agreement_USD1B_20221202_e.pdf
https://www.bochk.com/dam/bochk/desktop/top/aboutus/ir/docs/regulatorydisclosure_capitalterms/Loan_Agreement_RMB20B_20231025_e.pdf
https://www.bochk.com/dam/bochk/desktop/top/aboutus/ir/docs/regulatorydisclosure_capitalterms/Master_Agreement_20221026_e.pdf

@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

3. BEERKRKHAM (52
CCA(A): MR AT FIERA LAC HEEHWMPEER A (40)
WAET 2014 45 3 A 3 AN AR (AFKEY (5 622 %) , Fif T &Mk BI04 778 228 2 H skt 5 R A7
RIS T, FFPE I R A FO M R o

5 pa
RIET 2001 4 9 H 3 M@ M EMRBABmRE, PEIT D GRAF C [HREE] O ke kAm
4,000,000 it (% TH{EHE T 100 JG1E) , 43479 400,000,000 ¥z (B TEMT 1 761E) .
RIEAN A A IFL, A ERAT R AR A =T 2001 4 9 A 30 H# 1k 400,000,000 i 4R 7 s e il e 7 AR
Fil B ARAR C THEREE G2k 1) .
T2001 4F 10 A 1 H, FREFBRTREE k) RITHIL 42,642,840,858 i, SKIEHET 1 tiErEiE
o FELL, B 2001 EAR AR CRAT KA H A S EONHET 43,042,840,858 Tt
WEEMMHE— Pk, RHEEE (ARKE) (5 622 %) A%UG, MOy I SEE A IS SRR R

28



@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

3. MERARAR (8
TLAC1(A): EEMRAF KR THREEIAR (FE LAC ZEEEZETH)

F 2023412 A 31 H
(@)
WHEAT
NHRB SRR ERETERAE
1 | MEBAR— ( [CET1]) ) ¥ 247,109
2 |LACHERIIAIN S ( TAT1] ) BA -
3 P T A B 42 kI 42 170 26 88 g A 50 1 A B 4 T o B0 S A B S AR Bl AR i s Ak S
RAT, PRIAE R IZSL R BB Bk A B A T N & PR 1 Y 3R s = 3 R T 1 ATL
4 Hoth i 2
5 |7 (LAC ) FHIETHR ATL %A -
6 |[LACEI =% ( [T2] ) % 28,036
7 B T2 8 R 422 1) B Y R A Ak B AR R A S Ak B SR R A B AL B Sk R
17, ISR R R AR AT (14 P BB LACR 55 2408 IO T 28 A 2405 e 34 o
8 PR3 B m ) 42 1) 28 i A ) (1 A T T o () D A B S AR B R T A L S
PRRAT, TRIAE %A B R B R R T AN G B 51 A A SR = B A D B T2 %%
AT
9 HoAth i % j
10 |76 (LAC HIN) FEJE BT T2 BT 28,036
11 |HBEERF=EMNSRKTHRES 275,145
RERETRENNIERERETER
12 | B IR 42 1) 2 B2 B A ) Ak B AR T b O S Ak B SE AR B AR A i AL B SR R AT, OF
% SE R BBk I R N AE B A LAC 4 2248 75,323
17 |V IR A LAC S EHEAEN AR T IREE S 75,323
BB TRENNERERETER: B
18 |HIRET RS e 350,468
19 | FnvskEE B A T LAC 425 R ST IZERZ AMIER AT 2 0. 58 %EIAN
T 568 77 AR B AR I S R (¥R 7 4
20 |FnU TR H A B AR B AR LAC fifi
21 % PSR 3 A TR H R LA 1 R -
22 [0S I SRR BT B AR 350,468
AR SRS BIAE (LACHUY TR RB A &R A&
23 |[7E (LAC HUIUY N RS B A 1,298,956
24 |76 (LAC LY TR A& 3,602,432
PIEE LAC LR R EWHEA
25 |E LAC KA 2 26.98%
26 |AEB LAC fLAFHLE 9.73%
27 |BERE LAC ZEAEFANBRERERE LAC HIE B AIALE AN CET1 BA (BL (4R
Al CBEAS) MUY T AN 1) FRXEIMREFNESHER) 12.36%
28 (WLMIHESE AR (797 G i T A B RN 338 ) SO % v % A SR A e R A5 45 B
JIESR, BLOCERAHND R RS B & 2 EeR ) 4.813%
29 Hep: B gi AR 2.500%
30 e WUR R e 00 122 i B A SR 0.813%
31 o BE Rl e 1 E R 1.500%

29




@ ¥ B 4k 25 (5 %) A mAT

BANK OF CHINA (HONG KONG) LIMITED

3. MERARAR (8

TLAC2: EEM B AR =R LE 2 H KRN
F 2023412 A 31 H
RALNALH
1 1 2| B1E2BK
(B (B (B fERER
WwhaAL WwhaAL wha AL WHEAT
1 | BREBN /7 E RS E Sk dE
Frs b B Sk 2 i = Z
2 | BIBRALZBY 3 WIE M L Ja P GEER
3| FOBRIRARAS F ARG B S ) A K S 5
syl 14,609 28,434 75,323 118,366
4 5 34T RIKERBR G T - - -
5 FPEIRERBR TG I B AR B A0 R A 14,609 28,434 75,323 118,366
6 | B 5ATHE G EMESN N IR 1R
I ¥4 14,609 28,434 75,323 118,366
7 | BeATTERBAMIR L ESL LE 24
LRI 7 75,323 75,323
8 | HeATHBRARMIMR 2 5 FE 54
LRI T4 -
9 | F64THERAMIR 5 LR 10
ELURRI T -
10 | % 6 T BRI AR HIM 10 F L T
£, EAERKAUS - - -
11 | 36 T BRI T4 14,609 28,434 43,043
W

T ERAT AR IR A

30




@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

4.

EWEE R E R
GSIB1: G-SIB &7

A&

CCyB1: F T8 IS B 2 105 A XU RS AR 4E By 5 2 A

F 2023412 A 31 H
(@) (c) (d) (e)
FYETHEI A GIE [k
LRAEMAER | SEAkRyN | BEFHRSYRA | TABPENEE
BRI REIX (3)FIH N JCCyB L% R AU R kb piEd]
WA A % WwhaAL % WHEAT
1 HUERF AT X 1.000% 750,717
2 R CEFEXES . R
AR TS . R B T N
BES . PABER KRR X
B HERE 5 XD 1.000% 4,030
3 HRE (BB LR, R
X, MNP E ., BiEE R
B, SRR BEYE. WEE
By B BRI 5% B i) 0.500%
4 PR RS RN RARAT) 0.750% 339
5 SRR 0.500% 735
6 faf 2% 1.000% 1,372
7 W CBFEARYERE S WP /R AR
S AHTIER) 2.500% 1
8 Tty 4 2.000%
9 TE CRMERERETEE. NS K&
VP D 2.000% 4,891
A 762,085
Bt 943,057 0.813% 10,561
FLAFELER

LR1: &1F B =0T EL 2 R A E T B ) L i

F 2023412 A 31 H
(a)

H TEALFF MR TR

WHEAT

1 | ORATEIM SR BRI 56 B B 3,685,578
2 | XASTHEHNSUEGE A, (BAERESETEREDAMNOMRAT . S, AR s

PP 5 1 AU B AH DG R (332)

2a | B RFFERERUE AT AR AT WL RS 1 UE I3 A0 R AR CHH B 1) 8 -
3 | ARIEIN AT LR S 2 TSR T B P U R A, RN BB EAT AT L 3R R A 4R

THERAE Y RATA 5245 5877 1 R HO A 5 1 %8 -

3a | HRE TR LA 5 1 -

4 | BRFMETHESANHE (21,910)

5 | HIUEHRREAE S CBIEIAS 5 K HAb AL A7 38 A6 39,765

6 | BRHEFFHARSNTE KR (A= 5 6R SRR 3 Oy 5 BY 50D 169,271

6a | T ARG ARHE T o R AR P B TR 7 8 S B A v 6 4 B R R T A A O A 2 (370)

7 | Mt (269,570)

H 1. BB T BRI (213,000)

8 |ATATLLERE A E 3,602,432

31




@ ¥ B 4k 25 (5 %) A mAT

BANK OF CHINA (HONG KONG) LIMITED

5. ALFFLEE (42

LR2: LT ELER
T 2023412 A31H | T-20234£9 A 30 H
@ (b)
WHEAT WhHEAT
B AR XRAE
1| # BRI RE A VRS RATA TR A A B0 m i
25 (SET)F=AE I ABG AR (B FEHEH &) 3,362,473 3,372,890
2 |0 W GO AR TR G B O (56,570) (57,507)
3 | BFEARERARRAELE (PEBTETREEAK SFD 3,305,903 3,315,383
HATAE TAA S E R AR
4 | STMETHAEAGRMESRA WEHKE, ke
RIS BRI S K/ BXOFESED 7,963 10,522
5 | R SHTE TR GAE KRG TEAR RS A B B 808 24,350 24,767
6 | KBS RER AT X T 5 W ARG S T HE SR B S i
HRATAE T B A 23 5 5 - -
7 e BATAE T RS LR AL IS AR B IR G (R RIS 43 17) (2,487)
8 [ FMUB: AT BN T K ARAE 5 % G A 5 SR T K
ER I IR 4y
9 | &iAEE O S BT AE TR AR b U
10 | sk kO H A5 FH RIATAE T B & 201 H R IR0 3k 4 3L
A B B I BOE R - -
11 | AT AEGAFERN R RIS 32,296 32,802
B SFT PR RS &
12 | Z#ES 5 IR%E (ERMVGEPITET) 1 SFT %=
Mt 70,476 119,380
13 |09 SFT %7 Bt M SATELE 5 RSO S AR S A1 40 - -
14 | SFT %= HxF 515 F AR 7&K 31 39,765 20,027
15 | RIS H A& H - -
16 | F SFT AR R AR B 110,241 139,407
HARBE = S AR SN AR AR E
17 | B B ANAR R 4 S 861,787 865,072
18 | Hiek: mREEIR 1S PR B ECIE (692,516) (687,141)
19 |BEEARESTE 169,271 177,931
BA KRB A A
20 | —4EE 247,109 248,686
20a | AR ERE S REHRESE AR RRAILEHR 3,617,711 3,665,523
20b AR EHEA S RERHRESIEHIHE (15,279) (14,416)
21 | AR EEEEREAEESEREENRERARLH 3,602,432 3,651,107
FLAF R
22 [HrAFEEE 6.86% | 6.81%

32




@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

6. Wzt
LIQA: Jiah i X e & 2

A A PR XU BNV R SR A B B B KUKy, EHR MR E RS w2 E A G MIREERRT / Bhr, %5
HIR, BOHTT. X2 R RS 58 6 X BRI, TR0 8) B8 KRR I i 28 B BT . AR 2% S S 3L

AR BOE TR AN B B AR AR A RA, & 0 R B] . vhE . SRR HI a0 % e R, AR E AR TR sh 1 it
L REREAFBULRE,. PR BORRWIER . DLRREN R S5 . A BRI B0 00 4 DAVR 4G A< 42
T IEF W OUT MR Eh B SR oL, IFfeb 8 BEAT RSN B K (RIS B Sfabl. fiaehl k&It apl) M
Fofh 53, VPG A G BHRAR & Fh 2 U2 IR 2N 3 S FE LI A 71 ARER IR @A T AR S B BT R G B AATVE B R S K
LA RN LA B ARG, SROLHHE B b Bl ) 5 U AN, DU BRI B B < KUK o

AR &8 R 2 B BORTMLM-2 (R RIS 3 6 XS B R 40 B R 1) RIS SR, RS I sr
T BR3P0 2 o IR B ST R e, DUIRALASE T B % B0 5T B R . /£ H#E ST R4
WA, LR RN TRATE N AE50 LESH SR FlRi. BIRART ™. 76k
RO GUH KRR, RAEEQBIMIE . B0 SISO 5 AR, AT A G2 B R R BL S BRI . A
FRBoE [HK R BLER M | 1865, AR DL BRBCHIIAE B #5500 T R 30 H 2 K Bt Bl i il APA A
SRR R RE R L LARAHZIL G ER 1, DO BIRFEEAE R H . 720235120310, #ERAHE I ERIA
IMESFRIBLEIRAZABI T, REEZI0H KGR AFRA, NiHEM3,676.76/470, & MITIRATE K.

AR B0 ) S DL BE IR TE KRR B s U 2 Ak, DLk B0 it T4 b, B kRl Bt ki iz Al T e 7
FATTIE, HE BRI, SECEABSOUNEERR, AR RS RS KK TR, SR BTG R 5
SoRURKE T EREETERIRA, BRI R R R R R ARAE S RS
RS T R RS S R AN VAR O, 3 b A (B AN BR T3 4RAT R 348 B 1% T o S AT 3R A R 6, 72
Foiii i S 5 B B DA RGN B AR BR TSN, RRLEK 5 ST BT R E NI R EE RAF
Il BUINSEAR EASAE

FEVR AN B G AR J0 e, AW T H S Gl Waah LS I ahEs, SIFEhEsds e S ekl
fEll, FRM—EE =B DAL T 5™ 0R B 3h B S m UG oL T KR ae

N2 RI IR T AR D PR G SR AN R bR A RO R BT RS, IR TAISRAT ANV FE LA AR SR
AT

33



@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

6. Wzt (82
LIQA: izl R B R (42)
BT G — R E ¥ 4 KA FRBOR, MRS ST 4 AR R O30 ¥ 4 IR A 30, 4% A BB LM AR 4 0
U, SO R RAT BRI A, R BRI I A U B 4 R B AT . % IR LR B 0 e
B M U I SR A5 B 8 4 U B B L R ML S B e A Lo, o A o U BB R B LR P15 .,
A T 1O R 2 4 PR IR L AT A, B A S R

EHFBLT, THREFES R TRBIN RS A5 LB USSR EE BT, T2023412431H, b REHER
PR SEBW T QEENEIR . TN -

F 2023512 31K
WHEAT

RETAH
HR Tk P 3,089
TR ZR (743)
ki 2,055
HEMIE 4T -
HEHT AT (1,304)
T BT (1,122)
SINAT 4,363
SCRAHT (885)
e Ay 1,567

T20235F12H31H, % TE5 AN, FEEALIRIHH KRR 2200 H 24

F 2023412 H 31 H
14E) 1E54 54D E e HH
WHEAT WHEAT WHEAT WHEAT
B GTER P B AE 2,151,543 921,832 540,004 71,877
B SRR AR R (3,280,845) (96,074) (4,603) -
Vil (1,129,302) 825,758 535,401 71,877

2 1 SR F B Ve e B T — A

34




@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

6. Wahtt (&)
LIQ1: MshiEE s LR — 5 1 K411

FE T AR T3 R I P 7 76 L 2R (LCR) S AR S 4L s it B A~ 44 It e i #AZE 2023412 A 31 HiILEE
HI%dE S 20 . (75) @) (b)
P LAl &b JEinAUE InABUE
CF) CE#))
WHEAT WHEAT
A.  HRERRIHE=
1 | RBEGEE™ (HQLA) M | | 1,161,624
B. W&EWH
2 | BEAH DS AER, Hf: 1,277,706 75,464
3 T E BRI DT 372,247 11,168
4 BAFE FELFARBA T DB EH 371,849 37,185
4a FETIFH R DTN TR 533,610 27,111
5 | B R SR ONEAASRERSN) KA AT R AT M5 55 R 27 ST
ISR, o 1,414,029 642,607

6 f=geyia s 377,797 92,979
7 F6 FT R HITEIIPHI AT HK CDT AR 1,036,232 549,628
8 A1 FTHLIIR A7 7F B2 LCR 75 2 1R P JBE [ 79 17 55 1E 55 8 3T 22 1 - -
9 | AIEMEZRS (EFEIEERES) 2,431
10 |#S e, H: 493,761 84,461
11 RIE T RAEGLI RN G 7RI E T LR i HE Hr

Ve 30,810 30,742
12 PIERIFCETAIE LG TR 55 RIS 253 5 RGBT 2T 1

B2 5,896 5,896
13 RIERA) B ARG (ST H AT LR B AR B EaE)

JEFTEFEIR 457,055 47,823
14 | BB NS (B AR ) LI &L ERH 125,361 125,361
15 | HAhEAE BB S (AREASIEEL L) 416,858 3,424
16 | BE&WH B 933,748
C. BE&ERA
17 | AIEHER S (BIEESREES) 20,908 7,859
18 | I LRI (5 17 47 a5 (A IR 22 SR AN ) KA T3

fth S RALAL 1) BB A7 3K 408,521 282,299

19 | HMBEmA 75,342 70,492
20 |BIERNBH 504,771 360,650
D. LCR ZAREYHE
21 |HQLA &4 1,161,624
22 | BUERE BB 573,098
23 |LCR (%) 207.12%

35



@

¥ &) 4 b5 (5w A mAT

BANK OF CHINA (HONG KONG) LIMITED

6. Wahtt (&)

LIQ1: MizhtEE e b & — 58 1 80 (82

P

- RRIEE R RBCE, ARSI CRATAL CRRENTE) MUY BTHLE (IR R RO

- ISR RIUAH AR B, B CRAT CTREIME) MU HOMLSE 7R T B Eh B 2 HORE TR A
S

- BRI A, VR CRATE CREITED BT BTRLTE RSN IR R SO

- RS AT AU Z ARG, A CRATIE BT U TR IS L IR
R

20234F4E 45 2 KR B 1t 78 75 b 2P 344 43 5] )9 189.68% . 188.89% . 193.47% % 207.12%, 4k 4245 55 78 A2 fa 1) 7K
.

BT BN G BIE D AFBOIAT SR KRB T7 90 RRAT . A8 AR 2 10 R R ARAT RAT BB R K = BUR A
TEZR BL R A AV A TS5 E SR . DUV ) 8™ 22 2 oh — R B 3 52 2L Ak o

Dl th L2k B TREMEN R R AER FRER R SR EERED , DURCKk B ARAT AN AR S L A7 5O
digk. NHREEMTE. 2SN ZEEE, LEBIFRBIH AR E O, Il D 23R8 #h 78 B
SEAERA NI RATOHSR . HABSR L, $lu&E. #7885 S R A KB IR  R 8 AT & 2, xR
P i R R

R P AR EE T, EX L ARTIIER. 1 B DO Tt E LR sl % RAR R AR, A SRR T b
W22 5, AEHETTRIAR B o KT R AR B T, B e A T IR R A B

36



¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

@

6. Wahtt (&)
LIQ2: e E &% — 55 1 20

% 2023 4F 12 H 31 HiEEE GEME /o) @ | ® | © | @ ()
PR RE R KB FR R4 AR mAUE
SF64MA 6 ™A
TARAR AR |, SOUEZ | BLAd | 12 MHE
EIHIIRR | SREPZUfSIE | F 124 H Ll E AR
A. ASFTiH
1| A 309,383 75,323 - 347,044
2 BEHA 309,383 - - 309,383
2a N2 2 FTriRa 1L B S i - - - -
3 H M FEA T - 75,323 - 37,661
4 | FELAR NS 1,245,365 45,242 590| 1,184,767
5 BTN 443,551 9,075 118 430,112
6 BAREFH 801,814 36,167 472 754,655
7 | R 1,567,621 29,186 1,255 481,431
8 His 7k 379,584 - - 189,792
9 HAbIHK 1K 1,188,037 29,186 1,255 291,639
10 | B A OREF P VERON I f gl 213,000 - - - -
11 | HAb A fE 64,171 77,805 3,842 10,098
12 R LA 18T 4,753
13 | EiAA LB TG HMBERR S 50,418
14 |ASF B8 2,023,340
B. RSFIiH
15 |3k NSFR 1M 5 1) HQLA &0 1,123,944 71,122
16 | BUE B S AT AL SR BIAEK 1,305 - - 653
17 | RIS EE DT SRS 46,681 735,511 242,847 1,150,132 1,279,307
18 TR L ZF HQLA (EFEEHT A
B 5,772 - 577
19 T2 LAFE L 2 HQLA TEHTHHG 1%
HF LSS, LUK T2 LA
HIRAE EETEH 26 248,866 24,582 29,172 78,819
20 S FIEMIEL I ES FEEGPHEWE
FI B SRR
EFEE G, IIRIT R L BRI IH]
TBEELER (IHTIE AT B I LEF IR
, K 46,615 327,604 178,499 653,597 844,103
21 77 STC 1/ H% T A iRE D T2 5T
35% 25 2,683 162 13,069 9,900
22 G BB IR 0, A 8,625 8,110 411,289 275,708
23 TE STC i Bk FR S i E D FEGR T
35% 8,604 8,094 411,275 275,678
24 NARIEFRAE R HQLA [T,
EIERE L5 SRR 40 144,644 31,656 56,074 80,100
25 | HEAREAGERCR ¥ B 213,000 - - - -
26 | HAhF=: 125,954 23,325 783 2,413 100,672
27 I L R, CIFHE S 6,233
28 FELEE T T A B 297 6 1R R X] CCP
915 F RS R AT 6,895
29 BTl AL =780
30 T VBT R 12 LT 29 38 30 (i 2 T T4 T
A FERET 31,837
31 TEIT A LR B B 80,989 783
32 | EsabiRINH 861,794
33 |RSF &# 1,473,850
34 |NSFR (%) 137.28%

37




@

¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

6. Witk (&)

LIQ2: e B &P LR —58 1 R0 (82

% 20234 9 A 30 HILFEE G E i) @ | ® | © | @ ()
PR RE R KB FR R4 AR mAUE
SF64MA 6 ™A
TARAR AR |, SOUEZ | BLAd | 12 MHE
EIHIIRR | SREPZUfSIE | F 124 H Ll E AR
A. ASFTiH
1| A 313,064 23,634 52,474 365,538
2 BEHA 313,064 - - 313,064
2a N2 2 FTriRa 1L B S i - - - -
3 H M FEA T 23,634 - 52,474 52,474
4 | FELAR NS 1,210,699 69,849 964| 1,176,804
5 BTN 452,543 14,392 198 443,787
6 BAREFH 758,156 55,457 766 733,017
7 | R 1,668,913 24,184 1,300 491,384
8 His 7k 380,954 - - 190,477
9 HAbIHK 1K 1,287,959 24,184 1,300 300,907
10 | B A OREF P VERON I f gl 213,230 - - - -
11 | HAb A fE 50,475 61,959 3,454 10,794
12 R LA 18T 4,621
13 | EiAA LB TG HMBERR S 45,854
14 |ASF B8 2,044,520
B. RSFIiH
15 |3k NSFR 1M 5 1) HQLA &0 1,249,472 73,931
16 | BUE B S AT AL SR BIAEK 1,246 - - 623
17 | RIS EE DT SRS 51,825 695,866 210,428| 1,147,719 1,271,380
18 TR L ZF HQLA (EFEEHT A
B 8,183 - 818
19 T2 LAFE L 2 HQLA TEHTHHG 1%
HF LSS, LUK T2 LA
HIRAE EETEH 185 217,258 25,261 23,777 69,181
20 S FIEMIEL I ES FEEGPHEWE
FI B SRR
EFEE G, IIRIT R L BRI IH]
TBEELER (IHTIE AT B I LEF IR
, K 51,605 341,368 147,658 663,815 848,592
21 77 STC 1/ H% T A iRE D T2 5T
35% 2 4,672 81 12,580 9,024
22 G BB IR 0, A 8,674 7,929 404,040 270,928
23 TE STC i Bk FR S i E D FEGR T
35% 8,523 7,922 404,040 270,849
24 NARIEFRAE R HQLA [T,
EIERE L5 SRR 35 120,383 29,580 56,087 81,861
25 | HEAREAGERCR ¥ B 213,230 - - - -
26 | HAhF=: 138,698 27,238 764 2,410 105,219
27 I L R, CIFHE S 3,771
28 FELEE T T A B 297 6 1R R X] CCP
915 F RS R AT 6,811
29 ATE AT /750
30 T VBT R 12 LT 29 38 30 (i 2 T T4 T
AL 41,664
31 TEIT A LR B B 86,452 764
32 | EsabiRINH 865,063
33 |RSF &# 1,474,412
34 |NSFR (%) 138.67%

38




@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

7.  JEESSACRH KR A FE FH R
CRA: 1= F XU iy — R %kl

{5 B2 XU 118 (81 5 7 BRSO e BN M 8 AT 58 B A T 368 A R IR XU o ARSI 58 5 IR AARAT I L DA B 7™ 47
PR WIS 2 A2 G AR R o (B SERE 2k BB, BB Rh BT S Bt el 5.

AERIHE T — B2 WAE DX BEOR SR P A 2 S GRS IR AT, DU B R s (5 DE KB . ASSR 141 W1
o R 2 S BOR S S B B XU IR, DABC & T3 Bk 55 s B e A2

AL B IR E T RIS, DU T BOR. TR R oL .

SEAERRF T 2GR MR A ZE & BT MR TRA R RERZREOL ST 5. 25 R
BIRRIE . R B USRI/, BB A DRk 55 i o AU

15 DRSS 8 I 61 5T Rp & A5 DU B AR, B KU SRV, IFAE 5 AR SR AT 5 B4 DT IRURS: 57 i ) R 25k
— LTI TR MU 5 OF RS R E . AR [ AN (5] 5L A A AR L AR5 SRR B DA . b 55 a2 KUK i 1R
28 —TE R Lk, TR B R A S T 45 By, SAOSTE SRR H L, RS SR B R R A
MORSL RS IR, B ORA BRI L 5P AT, DU, RS DY A R SR . XU R R I £ S
Bty PR B ALBIK A SBIPRAE R, FFHRFEMRNRE TR, FRIRAM A THRGE T SRt
AT AR SR R B

partis

ST T 7 TR 5 B UGB BN SR () Se A&k AT R B U BEAT J S o i A

SR B PR AL BE U B R, PR E R AL KRR AR RERRXIRNZOR, R8I Y, DU
R PEAE SR

AARPIM 2AE AT X % B Box) AR gE R SUNE R AR I, SRS — A FERRK. ERH™
AETER. ERRRETEARL, 2 A BB B R IC

39



@

¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

7. ARESHMEISH RS AE BB X (8
CR1: R A KIE R R

T 202341231 H

(@) (b) (©) (d) (e) ) (9)
Hrr. R STCHEBET He: K
BRI RE FBRIM | IRB 5%
TEH TG ARAR ST | THRXAKE
LRI E B S ik TS0 HEE KR
RAE H I
SET SET | WHMEHA
HERMKR | e X BRI | WERNKM |  HReH Yol
KA | MRRAI | 3K/ BE | elds | £hHgs N (atb-c)
WHEAR | BTEAR| BTEAR|BTEAL | BTEAL | BTEAR |BHEAT
1 | 5EK 17,209 | 2,274,921 14,815 1,757 526 12,532 | 2,277,315
2 | &S 922,849 46 - 21 25 922,803
3 | B iR sh
AR A 138 861,649 370 18 54 298 861,417
4 | B3t 17,347 | 4,059,419 15,231 1,775 601 12,855| 4,061,535

I s AR E LR 90 RELE, B AT RE L 2B AT AL RIRI%, WA BIHG %55 XU A TR Jyidi 57

CR2: i3 T B3k K i S5 IE S R B2

@)

WHEEAL
1 | T 20234 6 H 30 HEBRHRBLFIELRER 11,862
2 | AR A I BT R R A S E S 8,426
3 | FEIEIEE RN (302)
4 | Mok AR (2,936)
5 | HAhAEs) 159
6 | T 20234 12 A 31 HERWRARBRLIEHRLER 17,209

Yo BT XU AR IR N, R TN b B 2T TR

CRB: KT KUK A&H KI5 B R KBS o R

AR H 2 XS A&TE, A SEON 8 Cd i B A AR EE, ARG U W5 it 2 553K,

g — )y

R R Ll AR eEIE, ARG AR B . R A 2 SYEKHE C A SN IS IR IE OB A, EAR A R IR iE

Ao B EHE

2,
EE7N

NFEE N A GTRIRAT,  JRFIER AL HE

XFTAERAL IRB J2 STC HELIE T IR A&, FUHE B0 9 =AM Bt AT V84l 1 KSR IR A5 7E = ANBr B 3

FNUL T H A — BB

BB RS T RAERIG HEANRE RRE R, UG TN G (5 PR B LR g i oL, A
#E# 9 12 A 7 A B TUE P40 %

BB R T RAERIIA H AR AR TG B, (EAEYIGREIA S A5 DR R A oL, IR R
BAAFLI M BUINE IR

40




@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

7. JARESRCIEH RS A KIS F X (82
CRB: X T KK A= AR R K BMEE (50

BB MRS T HE AR, EAKRIERE ORI DL B A R, JR R A 78t

S R 2%

e BIADERAR A AN 55 IR U6 IR BT 2 I 2 I RN () 408 K, 84T
HABT G B XA B BOE I SE B AR S B T THRRkE ] .

NEH € 1B KT R B SER,

(i) #eHh I X 53 73 B9 RS AR 4

T 20234 12431 H

BHEAT

1 | & 2,603,058
2| ThHE 581,473
3 | %kH 269,790
R 622,445
5 | A 4,076,766

(i) AT MR 70 O XU AR 4E

F 2023412 H 31 H

WHEAR
1 |MA 815,563
2 | R RS 1,112,907
3 | il 233,506
4 | A3 Rk I RS 510,396
5 | EHE 531,560
6 ok TR O Gk 261,316
7 | FAb 611,518
8 | &ift 4,076,766

(i) $& BRI A A PR B 38 150 R 43 ey XU AR

F 2023412 H31H

WHEAL
1 |1ER 2,425,861
2 |1#&E54 1,081,175
3 |54EME 551,774
4 | AHEHE 17,956
5 | & 4,076,766

41




@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

7. JARESRCIEH RS A KIS F X (82
CRB: X T KK A= AR R K BMEE (50
(iv) HeH s X IR 2 ) CORE KA . AR 1R R ik

F 20234 12 31 H

LA AR HREI ok

WTEAT WHEAT BHEEAT

1 | Fi 14,319 (7,026) 2,716

2 |[HHEAH 61 (8) -

IES - - 1

4 |k 3,450 (2,554) 371

5 | &tk 17,830 (9,588) 3,088
(v) #AT LRI 43 B R R AR . AR HE A ik

F 2023412 H31H

ER R A& HREI ok

WHEAT WHHAT WHEHAT

1 [A 686 (246) 232

2 | SRR S 98 (75) -

3 |k 1,095 (864) 67

4 | A3 D EEAR RS 139 (67) -

5 | el 13,199 (6,466) 2,753

6 |tk FELEH ORI 689 (286) 10

7 | FAh 1,924 (1,584) 26

8 | &t 17,830 (9,588) 3,088

(vi) SV TR S A KIKE 2 i

F 2023412 A 31 H

BHEAT

1 |@W3AARLLT 10,523
2 a3 HEARED 6 MH 4,000
3 @M 6 MHMEAREE 14 4,101
4 | 1A 2,480
5 | & 21,104

(vii) £ EH XA

F 2023412 A 31 H

WHEAT

1 CURE RS R R 1,711
2 | RBUE AR R 11
3 | Bt 1,722

42




@ ¥ B 4 £ (5 ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

7. JARESRCIEH RS A KIS F X (82
CRC: KTV f5 P R i B H R 1 3

A P B BORARR P UE 1068 A2 5008 T BO45 PHXURS: B B R v T S O0E AL BRI I I 0L . AR CRRATAE (B84

WY 55 209 Z6BIRLE, ATTIFAET 5 BRAZ I SO RO i AT o ARERBIR A M ST S (RAT L (88

) MY AT R B R A B A RS AR MG LA B T A B .

AARIIHN E T 56T BEAGHRAT b (8 SR i BRSO . X SRR IR T M BRIV BT it DRBREAT D 58— BRI U

IBRIGISARRRINRAE . A HRIT Sh 8 e WIBEAT A o X TR0 B sl AR ot B A A I ) B RO A 5 B v

ARG PTG PR R L H R SR T SR AT A TR AR B3 SRR AR PR Ab TR Ko

43



BANK OF CHINA (HONG KONG) LIMITED

@ ¥ B 4 £ (5 ) A mAT

7. JARESRCIEH RS A KIS F X (82

CR3: A H] VA AS F X B 1 Ak Y

F 2023412 A 31 H

(@) (b1) (b) (d) ()
PLARIE A
TeARIE RS PLA AT HEH SR AR POARTHELYE | FTAETRESLHME
A KEEH | FHRIEXNEAE | FIERHREAE | FEHXKREE | FRIERHXKEAR
WHEAT wHBE AT WHEAT WHEAT WHEAT
1 | K 1,802,255 475,060 67,197 407,863 -
2 | BiiEs 883,823 38,980 - 38,980 -
3 | &I 2,686,078 514,040 67,197 446,843 -
4 | HApETES 6,651 995 890 105 -

CRD: 7£ STC i H¥5 MM ECAI PP IR 5%

v SEVNGI P S e B R A IR AT AN LI

TR %

AEEUIRM STC HEEIF UAMBE PP (W& JiKkHE, i 2 R o L 5 0 S A 1Y 28 Py B v e et 51
52N IME DR U AR TR R KA L, 2 B

BT SRR K AR

O B R A AR

Z IR EARAT MK A A

AR CHRATE CBRAS D 55 4 FRor BLE R XS BAR i, A P A E0AS DR PR LA B AT A PP R R AT K AR XU 2K

{H.

44




@

¥ &) 4 b5 (m ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

7. JAREZRLISH] RS AR S A X (82
CR4: {5 F R A& 48 B I TR A= XU B RS — STC H58.3%

F 2023412 A 31 H

(a) | (b) (©) | &) (e) | (0
FH CCF RBARME FAXNKRERTTEAENK | BX CCF AL XK HEN K
R A& AR RSB B R R AU E
B fRE A BRI B SRR A BRI RS B
KRR WHEAR WHEAR WhHEAT WHEAT WhEAT %
1| BTSRRI 842,710 2,084 842,710 1,042 14,713 2
2 | AE PR K 98,428 4,474 103,001 5,002 13,025 12
2a Ho: ARHAE BAL 18,938 4,148 23,511 4,839 5,670 20
2b o JEARHAE AL 79,490 326 79,490 163 7,355 9
3 | BB ERAT AR 90,143 - 90,143 - - -
4 | HUT SR 2,572 248 3,322 146 949 27
5  |UEZRE SRR 104 180 104 86 95 50
6 | VEEIREEIR 46,830 58,998 42,654 8,701 48,956 95
7 | BRI & - - - - -
8 |U&IiH 400 - 400 -
9 | ABRARSHATIE s LA AT (022 528
A RIS 7R R - - - - - -
10 | W R KK 8,939 27,458 8,563 590 6,865 75
11 | fEEHRERK 6,740 7,474 2,164 - 1,074 50
12 | AN 3O PR A 1 A XS K 4 32,215 35,981 10,289 73 10,362 100
13 | JE R R 701 - 701 - 896 128
14 | %R ) R R R - - - - - -
15 | Bt 1,129,782 136,897 1,104,051 15,640 96,935 9

2023 4 TR E 7 SR RS AR B2 18%, B A ARAT I T 3

45




@ ¥ B 4 £ (5 ) HmAT

BANK OF CHINA (HONG KONG) LIMITED

7. JAREZRLISH] RS AR S A X (82

CR5: & B A A XU A E 1) 23 (5 A XK & 2 — STC 1HEL%

F 2023412 A 31 H

(a) (b) (©) (d) (e) ® (9) (h) (ha) [0) 1)

B XU

AHEH (B

¥ CCF &

RARAS FHX

RERE PR

0% 10% 20% 35% 50% 75% 100% 150% 250% HoAh EW)

WM W wh wh WM WM Wwm wih i i WM

KRy AR5 [ERip EPipn BT BT BAK B/ B/ B/t BAL EDipn =iy

1| B SRR R 820,367 - 2,911 - 15,114 - 2,931 2,429 - - 843,752

2 N E BT RS AR 60,910 36,300 - 10,055 738 - - - 108,003

2a Horbe AN E AL - 28,350 - - - - - 28,350

2b o JEARHL A E AL 60,910 7,950 - 10,055 738 - - 79,653

3 | ZIRBERAT R EE 90,143 - - - - - - 90,143

4 | BRAT BRI - 2,644 - 807 17 - - 3,468

5 | IEFHE S A - - 190 - - - - 190

6 | EFIRE&IR 989 - 3,802 45,978 586 - - 51,355

7 | BRI XS R - - - - - - -

8 |H&TH 400 - - - 400
9 | LAIREAH A LA I 3k
1T 3E Gy 3EAT RGBT 1 IR,

I 7K 0 - - - - B

10 | IEZEREKIE - 9,153 - - 9,153

11 | FEEEITRK 1,373 791 - - 2,164

12| AN I 3 3 R 7 R S Al XU

siE! - - - 10,362 - - - 10,362

13 | @R A 2 118 - 581 - - 701

14 | % g I SE AR (1 3 K XS AR - - - - - - - - - -

15 | Bt 971,822 42,962 1,373 29,968 9,944 60,026 3,596 - -] 1,119,691

2023 4F R A E T LR RS K ETHZ 18%,  EBRAZ I R ARAT R I T 8l .

46




@ ¥ 0L trmnamad

BANK OF CHINA (HONG KONG) LIMITED

7. ARESFIH R ARHE EE R (50
CRE: X T4E IRB Y1505 T o8 F RIS T A8 P i) oy 0 USR8

PR PP T A A2 B A A i e R A CRRAT L (BEA MUY MK, AGEEIT L 7B b e, MTEA
BIPR ARG A S HEEEAT A e, DL R R B SRR o e A

NTRORIPR R GERIH R S0 WERG IR AIRG 2 AT & M S BLBOR, I R L RE 0 ORI B 25 th TR R EE,
RIABH PR AR

PR B AR AL T J AR A4 B 57 57 N PRV BT s SRR AT SR o UG B S 6 E By 7 DB ALt ST 06

R T PR AR B BT B S UL S PITA B T A P B s 2 S s B AR 2

PR B AR 9 (5 GE R I AL, AT NP RGBT 1B MNRKATHEAT . oM B DA SR G () e 2 A A

PR TR B AT — A BT R (R BRI 7 A0 XSS 2l PR 2 O B0 R SR A5 B XU A% A RS A . Wit
A% S8 IR PF 2 2 48 R P B L o UM IS 18

P PP 2R A 2R 1 A T JIE T AF i Sz TR TT R e g s . b 55 s (VA Y56 I [ BA 7 B« TR B0 TR 4 SR J 45 10 L3
Tea) 55 1T 0 o S A BN 57 XU 2 B Ao

ISR B B4R 2 /D B0 E— IR o AETIT IR IR BARAT ML 2% R AR 8 35 A8 A AT AT RE X PR Gt 18 AR 7 A T R B R 1) 5
BUT, B B T e B e A

BT R AP A EPF R 22 1 ST BRI 2 5, SRE R ZE R 2™ St . B Wt R eh, SRRSO
RTF RO — [ 24K

X T RPEEFEAT IORBAE, 0 UER & 75 2 U 28 A S e . SRR R I A T XM e by LA 2 vl 2 TN % S RURE % 0
o SFERNRRRLNEZEENRANERZT, BBRRITR S gy AN 2 e, I A B0 iE ] BA AT BRE PP A o

TR BT BT S i HOTE B a5 PP R RGO HE ) J0 RIS RRsEdE, PROGHERIRO RS oL 66 AT SR R0 Hr . BLRORE
R AR A BOAIE IR E 2R I

S BRI, A B R ES A Al A ERAT I G AR SR JEAE IRB THEIE, X & TGS BE RO T0 H Bl B8
IrIEHENITH S5, XS ARl 122 65 SR B8 T F 8 IRB 15875

47



©)

¥ 5 4 £r(mm) A RAT

BANK OF CHINA (HONG KONG) LIMITED

7. ARESRCIH KA I fE X (82

CRE: X T7E IRB THEI% T &5 R A M i P B X R 4538 (48)

TERMEE STC 1M HVEA IRB T HVL TR o5 45 F1 1) EAD B 45 b

IRB it 5k
Hut IRB E4 IRB H 5 B A
STC 5% T Tk T

A (EAD T4 b)) | (EAD F4rHL) | (EAD E4hEL) | (EAD H4rth)

ERES 100% - - -

AT 7% 93% - -

£ 4% 96% - -

% 2% - 98% -

FEAL 100% - - -

HAih 3% - - 97%
A PR AL#IR

A2 8] 4 X0 2 SR L KRR (Bl d: A R B TR . 155 AR
X TTEAS GEROT F AR BE, AR I Bh AR A B 57 95 N 58 By AL AT 7

SitEs QYRR e R YNGR S
ANFVE VAR AR AR R AT A
Ko

WP RART — 4T Rdlb
BLMAA

LM (PD)RE —LE A B LI 1K LU T RE

Hike) Finy St gE| FHAEAVRHE B E TR
AT HLW 2 WA 7 s e e 2% il 0.03%
CHRAT K S IR A D BB, ISR
5 NIBGTW 55 R &
Sl H MR 7 BB FE AT 6 0.03%

CRE Ak, Al
R R
- BREEATE] Wi

WK £ TR 908 42 47 A 3
S8 B NCE R Bl T A
2,

T H Rt )

WHIPRIRE — F6
ARG SR SR IRB 1575 T %8 KU RS IS LM% (PD). i 4945 2R % (LGD) Ml 29 KU 7k $H(EAD) .

LAY
HAMFRAE —F N R DLE LI T AR
AR R FE T 195 AR, RIZEB LB AR R

HAUR AR
BABURFAGF L5 NELN, A E RSB TURTRE .
BABRF L EIRTFRAE MR RO RM RS RRA . BT ERELRR TN E T A5 =i’
NI OL . KA IR 2 A R (U 45 5 T SR B & SR T

48



@ ¥ 0L trmnamad

BANK OF CHINA (HONG KONG) LIMITED

7. ARESFIH R ARHE EE R (50
CRE: XT4E IRB I35 T i & Fl RIS TS i Py iR b el (40)

LR A R A

LR ARG5S N LI MRS BUZ o (D SRR SR et

B VT R B SR 1 SRR, JRIEHR 7 12 AR IR . nf B G e AT B B R SR L

MUEDTHIEE, (B DT R B M558 1T R FRE

By

Y

R HH

B RRAIT

A HE TR

B IR
(COPNEE=EE
HAEFE A w L
BHAR O

A

1

R 5755 N RAFAE L2 N84T 9
Havror, BEERIELR,

0.03%

BLARRFE

RGN AR R SF DR
BEAT O 4L, FUHT 3 S B w25
SEIRITRT R A2 i 203 R A AR
RRGIS

10%

B ARHE

LABLA S5 R Al 5, 0 T LA it
i SRS Cill PSP TP
1B 51 B 2 RS AR R A H
T

AT &5 42

Hoh A NFE
GHEHF

BLMR

R (3 A K o AT o BT
I, R KB LR,

0.03%

BABKF

WRIEIZ SRS, PR, (R
PUFRSEDI A AT 4L, RIS
B 2 GBI RE AR )
PBURAELRATAH 5

LR AR

WUEIMRAR, S DR R A
Iz e B2 K& . #ARTE
HiRfE, UBESRME. W
LN RO, [R5 R X
AN THE 51 B 1 2 KU A FE 1
T

AT AR

HH+

BEERATY RS

HREAR 55 N e R A PO AT 9
BARVESY, K2 K.

0.03%

BARE

I FH P S e xe 220 IR T PT e
PR R EB LI R A DR 5

x

LA ARE

HESHAS SEAURE A A P A e 4
U AR . % USRI
S R 2 R R AR T THE 51 B
LR AR RN

RAFIUA &5 4

BLAMR

LA VER . X NIRETE
VPA K AT R, TR
HLE.

0.03%

RAZIrER

MRIGHZEFE . AR R IER
BEAT A4, FUHI S S B w25
TERII T RE A B A R AR O
RRGIS

LR R AH

R D e R Bl S 2 K
A BCEESRAE, UBA 4
AR5

AT AR

49




@ ¥ B 4 £ (5 ) HmAT

BANK OF CHINA (HONG KONG) LIMITED

7. FEEZFFCER R A KSR (42
CR6: %4 A& K Tt BAR R L KR 2115 F RS A — IRB HE%
(a) Ak IRB &

F 2023412 31 H

() (b) (© (d) (e) ® (9) (h) (i) () (K) ()
BAIR | R CCF CRRAEAS F
BRRA | THHAEAK R K
B | B ARE CCF il A L5 SEISEGE | RARA | RUR AL
PD %% A& | ShRSAKIE | ¥ CCF P EAD | “F¥ PD AHH | P LGD iR B | BEBE EL H&E
Wil W W W W W
% BT Vi % EVipn % % g [EVipin % EVipn EVipn
HE () 0.00 £<0.15 - - - - - - -
— B Sk 0.15 £< 0.25 - i, j
0.25 £< 0.50 - - -
0.50 £<0.75 - - -
0.75 £< 2.50 - - -
2.50 %< 10.00 ] _ B
10.00 %< 100.00 . . i
100.00 (i - - -
T - - - - - - - - - - -
R (D) 0.00 £<0.15 369,488 23,285 28 382,013 0.05 252 45 2.50| 106,013 28 93
—RAT 0.15 < 0.25 11,363 4,274 7 12,977 0.22 54 45 2.50 7,607 59 13
0.25 £< 0.50 4574 4,340 4 4,645 0.39 29 45 2.50 3,664 79 8
0.50 £<0.75 1,412 4,335 1,420 0.61 21 40 2.50 988 70 3
0.75 £< 2.50 998 2,597 998 1.07 11 45 2.50 1,056 106 5
2.50 %< 10.00 1,512 96 1,512 5.07 12 45 2.50 2,298 152 35
10.00 %< 100.00 82 82 13.78 2 45 2.50 177 216 5
100.00 (it 33 - - 33| 100.00 1 45 2.50 185 563 -
NF 389,462 38,927 18 403,680 0.10 382 45 2.50| 121,988 30 162 1,561
HA (i) 0.00 £<0.15 - - - - - -
—HEH=%TT 10.15 £<0.25 - - -
PEREDE Rt [0 55 252 0.50 i i i
LN A e 0.50 < 0.75 - - i
B — R | '
IRB 5 iksy [ 0-75 <250 - - -
B IRB & 2.50 £<10.00 - - -
% 10.00 %< 100.00 . . _
100.00 GEH7) - - -
N - - -
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7. FEEZFFCER R A KSR (42
CR6: #H A& K iE R BARBERR 5 1E AR AE—IRB tH8EE (82
(a) E IRB HE¥: (4)

F 2023412 31 H

(a) (b) (O] (d) (e) (U] (9) (h) [0) () (k) ()
BAIR | R CCF CRRAEAS F
RN | THELENK RS e K
RBRAK | BEAMRR CCF il A& XS S | REIAL | RN

PD %% A& | ShRSAKIE | ¥ CCF P EAD | “F¥ PD AHH | P LGD iR B | BEBE EL HEE

i W WM wBH Wwm Wwm

% B/ BT % BAT % % g B % BTG BTG
A (iv) 0.00 £<0.15 6,597 3,724 8 7,631 0.10 258 43 2.50 1,880 25 3
;in_ i 10,15 #<025 1,216 2,429 15 7,261 0.22 167 41 2.50 2,516 35 7
= 0.25 %< 0.50 1,741 7,056 39 11,761 0.39 271 42 2.50 5,672 48 19
0.50 %< 0.75 14,893 7,529 5 16,678 0.58 332 42 2.50 9,856 59 41
0.75 %< 2.50 41,022 11,509 11 32,876 1.31 707 42 2.50| 25816 79 181
2.50 Z< 10.00 13,301 5,842 14 9,316 3.33 291 41 2.50 9,073 97 126
10.00 %< 100.00 477 80 10 482| 13.53 24 38 2.50 723 150 25
100.00 G it 222 13 - 222| 100.00 14 42 2.50 208 94 117

/Mt 79,469 38,182 15 86,227 1.38 2,064 42 2.50 55,744 65 519 795
HE (V) 0.00 #£<0.15 - - - - - - - - - - -
—IEA = (0,15 %< 0.25 ] - - - - - - - - - -
APERIIET [ 5 z< 050 - - - - - - - - - - -
R IRB I 0,75 - - - - - - - - - - -

ke

IRB {423 0.75 £< 2.50 - - - - - - - - - - -
2.50 Z< 10.00 ] - ] - - - - - - - -
10.00 %< 100.00 ; . . - - - ) - - - -
100.00 Gt - - - - - - - - - - -

/INF - - - - - - - - - - - -
HA (Vi) 0.00 %< 0.15 309,422 190,975 27 526,261 0.10 486 45 2.50| 159,185 30 243
—IEP—3Hi 10,15 %< 0.25 62,006 36,775 26 153,405 0.22 215 44 250 71,129 46 150
{;ﬁi?g)\ 0.25 %< 0.50 86,534 46,316 37 125865  0.39 267 45 250 78,358 62 219
g 0.50 %< 0.75 302,297 107,923 12 152,964 0.57 455 45 2.50| 113,499 74 388
0.75 %< 2.50 225,166 92,679 15 154,409 1.34 777 40 2.50| 136,218 88 781
2.50 %< 10.00 50,225 21,693 12 34,057 3.58 218 43 2.50| 44,230 130 519
10.00 %< 100.00 7,125 2,801 7 3,563| 13.76 27 40 2.50 7,240 203 195
100.00 GE#) 17,578 3 - 17,469 | 100.00 64 45 2.50| 18,561 106| 10,608

it 1,060,353 499,165 23| 1,167,993 2.01 2,509 44 2.50| 628,420 54| 13,103 18,281
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7. FEEZFFCER R A KSR (42
CR6: #H A& K iE R BARBERR 5 1E AR AE—IRB tH8EE (82
(a) E IRB HE¥: (4)

F 2023412 31 H

(@ (b) (€) (d) (e) ® (@) (h) 0] (0] (K 0]
BAIR | R CCF CRRAEAS F
FRERN | HHEIENK RS
R | BPEAREK CCF 57 AREXE FHB | KRR | RN
PD %% A& | ShRSAKIE | ¥ CCF P EAD | “F¥ PD AHH | P LGD iR B | BEBE EL H&E
W W Hh W T Wil
% BT YA % EVipn % % F Qb % ERipH ERipH
A (vii) 0.00 £<0.15 - - - - - -
— A — 0.15 %< 0.25
PD/LGD it51 155 %< 0.50
% 0.50 £< 0.75
0.75 < 2.50
2.50 F< 10.00
10.00 &< 100.00
100.00 G
it
2H 4 (viii) 0.00 #£<0.15
%fg%;%ii 0.15 %< 0.25
M 10,25 < 0.50
PR 0.50 %< 0.75
0.75 £< 2.50
2.50 < 10.00
10.00 %< 100.00
100.00 G
N
2H A (iX) 0.00 £<0.15
;;’gﬁﬁ—gfﬂ 0.15 %< 0.25
24 AR AR HH
CORRET [ i: e
N ESZ YN A .
75 75 N [z 0.75 £< 2.50
#) 2.50 %< 10.00
10.00 < 100.00
100.00 GEH7)
it
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7. JAREZRLISH] RS AR S A X (82

CR6: #H A& K iE R BARBERR 5 1E AR AE—IRB tH8EE (82
(a) E IRB HE¥: (4)

F 2023412 31 H

() (b) (© (d) (e) ® (9) (h) (i) () (K) ()
BAIR™|  RH CCF ERHRALSS A
BRRA | THHAEAK PR T B
B | B ARE CCF &1z A L5 SEISEGE | RARA | RUR AL
PD %% A& | ShRSAKIE | ¥ CCF P EAD | 3F# PD AHH | P LGD iR B | BEBE EL HEE
Wil W T W HTH HTH
% BAT BAX % BAX % % g BAT % BAX BAK
HEX) 0.00 £<0.15 - - - - - -
—FE—H 1015 %<025
W5 % HREL [0 25 %< 0.50
A& 0.50 %< 0.75
0.75 £< 2.50
2.50 %< 10.00
10.00 %< 100.00
100.00 (i
T
2H 4 (xi) 0.00 #£<0.15
—HABX N 10,15 %< 0.25
MEEREE (055 < 0.50
# 0.50 £<0.75
0.75 £< 2.50
2.50 %< 10.00
10.00 %< 100.00
100.00 (it
/INF - - - - - - - - - - - -
Bi (g azAa) 1,529,284 576,274 22 1,657,900 1.51 4,955 44 2.50| 806,152 49 13,784 20,637
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7. JAREZRLISH] RS AR S A X (82
CR6: # 4 & K& R R FHRI 4 45 A UK AR —IRB THEE (80
(b) 2% IRB iHk

PD 4%

F 2023412 A 31 H

(@)

(b)

(©

(d)

(e)

® (@

(h)

(@)

@

(k)

(U]

BAIH
TRN
R
i

#¥ CCF
WHEAENK
=R
Sh R A

3 CCF

ELE(E
RS i e
CCF B

A EAD

3 PD

ZEiE0E 4
A#H

SF5 LGD

FHEIH
HR

R
]

R
HBEE

EL

HEEE

%

M

it

%

B

%

%

it

%

BT

L)
CPEL

0.00 £<0.15

BT

BT

BT

BT

BT

0.15 £<0.25

0.25 £<0.50

0.50 #<0.75

0.75 £< 2.50

2.50 #<10.00

10.00 #< 100.00

100.00 (iE7t

it

ZH 4 (i)
— 84T

0.00 £<0.15

0.15 £<0.25

0.25 %< 0.50

0.50 £<0.75

0.75 £< 2.50

2.50 < 10.00

10.00 %< 100.00

100.00 GE7t

i

2H 45 (iii)
—iEH—%T]
PEAREY (i
Sl L e
FEAh) —FEnl
IRB THH kK
2 IRB
%

0.00 £<0.15

0.15 #<0.25

0.25 #< 0.50

0.50 #£<0.75

0.75 %< 2.50

2.50 £<10.00

10.00 %< 100.00

100.00 GE#H)
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7. JAREZRLISH] RS AR S A X (82
CR6: # 4 & K& R R FHRI 4 45 A UK AR —IRB THEE (80
(b) 2% IRBiME¥E (8D

F 2023412 31 H

(a) (b) (c) (d) (e) ® (9) (h) 0} @ (k) 0}
BAIR | R CCF BRI A
RN | HEERK PR K
BRE | BEERGRE CCF il AENSE ISR | R | R
PD %% A& | ShRSAKIE | ¥ CCF P EAD | 3F# PD AHH | P LGD iR B | BEBE EL H&E
e M WM M WM WM
% EVibn EVib % EVib % % %| HEAm w| EAm| B
A (iv) 0.00 #<0.15 - - ] - -
—IRE =1 1015 %< 0.25
AL 0.25 %< 0.50
0.50 %< 0.75
0.75 %< 2.50
2.50 %< 10.00
10.00 E< 100.00
100.00 i
it
HE (V) 0.00 #£<0.15
—IRE = {0.15 < 0.25
By b =
i Re it [ 2
Hiksm g - -
IRB 8% 0.75 £< 2.50
2.50 %< 10.00
10.00 Z< 100.00
100.00 G
N
2H A (vi) 0.00 £<0.15
_(é}li],g éiﬁ% 0.15 %< 0.25
HEMA 10 25 %< 0.50
vésm&ciﬁ 0.50 %< 0.75
0.75 %< 2.50
2.50 %< 10.00
10.00 Z< 100.00
100.00 GEH7)
it
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7. JAREZRLISH] RS AR S A X (82
CR6: # 4 & K& R R FHRI 4 45 A UK AR —IRB THEE (80
(b) 2% IRBiME¥E (8D

F 2023412 31 H

(a) (b) (O] (d) (e) (U] (9) (h) [0) () (k) ()
BAIR | R CCF BRI A
RN | THELENK RS e K
RBRAK | BEAMRR CCF B A& XS S | REIAL | RN

PD %% A& | ShRSAKIE | ¥ CCF P EAD | 3F# PD AHH | P LGD iR B | BEBE EL HEE

i b ] WM b ] WM WM

% B/ BT % BT % % g B % BTG BTG
A (vii) 0.00 £<0.15 - - - - - - - - - -
— A — 0.15 %< 0.25 ] ] - } ] - ] ] } }
PDILGD i3 [ 25 %< 0.50 - - - - - } - - - .
% 0.50 %< 0.75 - - - ] . . . ] ] ]
0.75 %< 2.50 ] - - ] ] - ] - ] ]
2.50 %< 10.00 ] ] ] ] ] - ] - - -
10.00 %< 100.00 ] ] ] ] ] . ] ] ] ]
100.00 (i#% - - - - - - - - - -

N - - - - - - - - - - -
4 (viii) 0.00 £<0.15 6,247 54,192 - 34,611 0.10| 686,696 90 1,918 6 32
—FH A% 015 %<0.25 1,494 27,577 - 22,550 0.23| 642,803 89 2,439 11 47
RIS T o5 %< 0.50 573 13,819 - 11,539 0.33| 389,552 89 1,651 14 34

ANt

0.50 %< 0.75 1,128 2,978 - 3,329 0.57| 89,809 93 758 23 18
0.75 %< 2.50 855 1,427 - 2,166 1.28| 53427 95 935 43 26
2.50 %< 10.00 1,297 1,333 - 2,171 553 40,582 94 2,608 120 113
10.00 %< 100.00 467 214 - 629| 19.02| 14,415 95 1,393 222 112
100.00 Gt 59 121 - 153| 100.00 3,552 88 1,089 713 51

it 12,120 101,661 - 77,148 0.73| 1,920,836 90 12,791 17 433 202
2145 (ix) 0.00 %< 0.15 108,062 - 100 108,062 0.11| 55,368 12 16,212 15 14
— % :@?’: 0.15 %< 0.25 45,965 2 100 45,967 0.22| 14,823 11 6,917 15 11
%jifg‘jf‘ﬁ;ﬁ 0.25 %< 050 55,699 i i 55699 039] 16,021 12 8,536 15 25
N4 %—IWJ J 1050 %<0.75 83,203 - 100 83,203 0.56| 26,835 17 15,153 18 78
des s Aok [0-75 < 2.50 138,668 - - 138,668 1.20| 36,558 19 37,667 27 315
1) 2.50 %< 10.00 1,657 - - 1,657 5.01 662 13 673 41 11
10.00 %< 100.00 1,913 - - 1,013| 23.88 749 15 1,587 83 69
100.00 (#70) 257 - - 257| 100.00 153 13 346 135 7

it 435,424 2 100 435,426 0.77| 151,169 15 87,091 20 530 1,066

56




¥ &) 4 b5 (m ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

7. JAREZRLISH] RS AR S A X (82

CR6: #&H & B F AR R G R K5 XA —IRB THEVE (88)
(b) B IRB IHE¥E (45

F 2023412 31 H

(@ (b) (©) (d) (e) ® @ (h) @® (0] (k) 0]
BAIR | R CCF BRI A
BRRA | THHAEAK SR i
B | B ARE CCF i1 A L5 SEBA | R | R AL

PD %% A& | ShRSAKIE | ¥ CCF P EAD | 3F# PD AHH | P LGD iR B | BEBE EL H&E

W W W W T Wil

% BT HAT % ERipH % % F Qb % EVipn EVipn
HE(x) 0.00 £<0.15 761 1,485 34 1,267 0.08 1,040 13 33 3 -
Iﬁ;ﬁ;;ﬁ 0.15 %< 0.25 265 129 35 310 0.22 187 11 15 5 -
73{(% =R 0 25 < 0.50 349 190 40 425 0.39 231 11 30 7 -
0.50 %< 0.75 392 261 35 485 0.59 290 12 46 9 -
0.75 %< 2.50 857 275 32 945 1.34 583 12 129 14 2
2.50 F< 10.00 181 11 63 188 3.75 139 16 43 23 1
10.00 %< 100.00 22 - 99 22| 28.28 14 33 18 80 2
100.00 (i 33 1 110 34| 100.00 40 50 66 196 19

Nt 2,860 2,352 35 3,676 1.80 2,524 13 380 10 24 23
& (xi) 0.00 £< 0.15 22,618 15,112 - 36,207 0.07 6,425 16 1,130 3 4
*igﬁ’z/\ 0.15 %< 0.25 4,019 86 - 4,093 0.22 4,894 12 221 5 1
?g FREREZR 1525 %< 0.50 30,851 49 - 30,877] 035] 13301 12 2,148 7 13
- 0.50 %< 0.75 18,702 86 - 18,770 0.59 8,307 13 1,930 10 15
0.75 %< 2.50 33,240 27,177 - 35,331 1.14| 13,152 18 6,854 19 85
2.50 %< 10.00 1,018 13 - 1,026 3.89 540 23 337 33 9
10.00 %< 100.00 610 - - 610| 17.28 4,603 18 234 38 23
100.00 (i# 116 - - 116| 100.00 777 47 508 437 15

NS 111,174 42,523 - 127,030 0.72| 51,999 15 13,362 11 165 177

Bi (g azAa) 561,578 146,538 1 643,280 0.76 | 2,126,528 24 113,624 18 1,152 1,468
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7. JRESF I R AR B R A X (50)
CR7: A FIATT 5 FIATAE TR S AN AIRAESS A RS it XU AR SO 0 — IRB 5L

%
T 2023412 A 31 H
@ (b)
RIECEHTETR
VHELAE P R XS SRR AR
piIE g I
WhHEAT BHEAT
1 R BN R N RIS (R H D 2,192 2,192
2 | VEE WA RHENT L R L TR Y (R - -
3 | VR FHENT L R L TS OY R A RaR D) -
4 | EE A RUHE N EE R I B IR ST (L) -
5 |VEE—LIIHESE GREshitEm i) - -
6 | VEE— TN E R 55,744 55,744
7 | EE— ARk 628,420 628,420
8 | BT - -
9 | BEEMAEEIEAMAE AL -
10 | ZIURIEHRAT - -
11 | AT R AR — AT 121,812 121,812
12 | AT SR —IE R S 176 176
13 | BT RS ARIE — AE AL CREHEE B 7 SRR FEATL A E 471D - -
14 | B — /NS T X A 380 380
15 | FE-RUETDANGBIZE 86,764 86,764
16 | B —IREF RIS A F FEERE 327 327
17 | FE - S HEBEFRNEE X% (QRRE) 12,791 12,791
18 | B —Habx M A Z 6 R&IR 13,362 13,362
19 | B — iR A GRS BGE 7)) N BB & 41 - -
20 | AR R (I R IR BUARS & 41 -
21 | AL —PD/LGD A IR ABUR RS &0 CRE VR R T (1 A JF K32
JBREAA B AR -
22 | Al —PD/LGD TH&E T B BUAR & CREAER IR A ARG
A RS K HD _
23 | AL —PD/LGD A T IR 0 (A 24 FF S SR AR ARG 75
EiZD) R
24 | A —PD/LGD THEE T 1 RAURES AR CHA BB K $H)D -
25 | R — 5T 4 0 R ACHE A SR B BB AR AR AE CEEAAR S B8 T R XU 2K
EiZD) R
26 | HMh—PETmHE - -
27 | HAh—HAIH 65,017 65,017
28 | Bil (% IRB{IEET) 986,985 986,985

AEE A BCA A AR FRA TS AT A T RA A1E D9 fE X 2R LA
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7. JARESRCI R AR E X (82
CR8:7E IRB 751 T F KU AR B KR A H B sh &

@)

WHEAT
1 | F 20234 9 A 30 H R IIA S 998,844
2 | BRI (6,443)
3 |®ETHE (7,884)
4 | R -
5 | HIEKEUR
6 |BWEMAE -
7 |SNCAEF) 2,468
8 |3 -
9 | F 20234 12 A 31 HRRIAEH 986,985
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7. JRESCIH RS AERE A XS (82

CR9: %M HI4H A B BSR4 BIINIR — IRB 151k
(a) E7l IRB &4

T 2023412 431 H

() (b) (© (d) (e) ® (9) (h) (i)
AN AHH He, R
ST R EE WARELEAN FERBERAE FrERER SERIPE
PD (PRHEK) IBCF PD | BRI PD A F& PEIN SR E TN FEERE
HE % % % %
AT 0.00 £<0.15 AAA % BBB+ 0.05 0.07 274 263 - -
0.15 £<0.25 BBB+Z BBB 0.22 0.22 65 56 - -
0.25 #< 0.50 BBB % BB+ 0.39 0.39 27 41 - -
0.50 £< 0.75 BB+ 0.55 0.59 29 31 - -
0.75 £< 2.50 BB+% B+ 1.28 1.23 24 24 - -
2.50 %< 10.00 B+% B- 4.58 4.19 12 14 - 2.22
10.00 %< 100.00 B-£C 18.00 18.00 1 2 - -
2 — /N 4 | 0.00 £< 0.15 AAA % BBB+ 0.10 0.11 323 294 - -
0.15 £<0.25 BBB+% BBB 0.22 0.22 217 189 - -
0.25 £< 0.50 BBB % BB+ 0.39 0.39 295 283 - -
0.50 £<0.75 BB+ 0.61 0.59 414 384 - 0.11
0.75 < 2.50 BB+Z% B+ 1.33 1.39 810 826 6 0.25
2.50 £<10.00 B+% B- 4.42 3.95 315 347 3 0.73
10.00 %< 100.00 B-Z C 16.33 13.48 43 26 3 4.53
P —FHAh (f23%|0.00 £<0.15 AAA Z BBB+ 0.10 0.10 595 497 - -
SNV ISR | 0.15 $< 0.25 BBB+% BBB 0.22 0.22 226 210 1 0.09
D) 0.25 £< 0.50 BBB %= BB+ 0.39 0.39 244 290 - 0.07
0.50 £<0.75 BB+ 0.56 0.60 558 581 - 0.07
0.75 £< 2.50 BB+Z% B+ 1.23 1.31 1,016 1,083 4 0.38
2.50 %< 10.00 B+Z% B- 3.67 4.01 322 322 2 1.11
10.00 %< 100.00 B-% C 14.84 14.30 38 47 10 9.11

60




@

¥ &) 4 b5 (m ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

7. JRESCIH RS AERE A XS (82
CRO: #AHIAA K TTBRER AWK —IRB THEWE (82

(b) £ IRB &%

T 2023412 431 H

() (b) (© (d) (e) ® (9) (h) (i)
AN AHH He, R
ST R EE WARELEAN FERBERAE FrERER SERIPE
PD (PRHEK) InBCES PD | BEARKFH PD A F& PEIN SR E TN EEHTRFE
HE % % % %
T — A HEIF | 0.00 < 0.15 0.10 0.10 488,918 510,233 754 7 0.10
REEX A | 0.15 £<0.25 0.21 0.24 452,428 434,944 823 7 0.10
0.25 #< 0.50 0.29 0.32 392,848 375,099 672 16 0.10
0.50 £<0.75 0.48 0.57 76,000 82,489 338 11 0.29
0.75 %< 2.50 0.86 1.25 52,496 50,455 555 38 0.67
2.50 %< 10.00 4.52 5.53 39,508 38,766 991 5 2.30
10.00 %< 100.00 13.97 22.86 13,090 14,637 1,141 2 7.80
F— (EEidE K | 0.00 £<0.15 0.11 0.09 47,396 41,596 5 3 0.01
7k 4E CRuFEHEft | 0.15 < 0.25 0.21 0.22 15,530 13,548 1 - 0.01
TAAESFYNLE | 0.25 %< 0.50 0.33 0.38 22,116 19,921 5 - 0.02
senFEIED 950 %< 0.75 0.52 0.58 27,324 30,350 6 - 0.01
0.75 < 2.50 0.91 1.03 29,511 43,124 9 - 0.03
2.50 %< 10.00 3.59 4.95 826 860 6 - 0.73
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WIHEAR WTHEAT WHEAT WHEAT

1 | Hrmk 16,777 10,247 (3,691) (4,765)

2 | FiTATE 1,712 2,938 3,683 4,765
3 | Bugt 6,252 3,782
4 | Bebam 999 1,410
5 | EE LA 6,523 5,196
6 | WETK 3,058 4,126

7 | BR 16,777 10,247 3,683 4,765

e F 2023412 31 H F 2022412 31 H

BHEAT BhHEAT

8 | —&¥E 247,109 253,274

R A RO ER, AEVE 1 AN IE AR LR 155 R MRk,

12. HBHIBE
REMA: %7 B BB 5%

ARIVEMBR, HS R ALER 2023 F4EMR  [ARNGH ] —1,

REM1: 7EABUEBE W4T HIETH

ARITEH VIR, 1S AR 2023 AEAER 0 5 R IHE 19.

REM2: $§7fF3K

ARV VIR, 1S AR 2023 AEARR 0 5 R IHE 19.

REM3: 3% 3E 5 5

AR VIR, 1S AR 2023 AEAER 0 R IHE 19.
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13. BAERES

T 2023412 431 H

ABTELTT

A DA Y B3 AR 2R

8,477

REEBIRAIFRME QSRR RIS THERETH SR XU B A 2K
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